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Abstract

In an effort to study the stability of contact lines in fluids, we consider the
dynamics of an incompressible viscous Stokes fluid evolving in a two-dimensional
open-top vessel under the influence of gravity. This is a free boundary problem:
the interface between the fluid in the vessel and the air above (modeled by a trivial
fluid) is free to move and experiences capillary forces. The three-phase interface
where the fluid, air, and solid vessel wall meet is known as a contact point, and the
angle formed between the free interface and the vessel is called the contact angle.
We consider a model of this problem that allows for fully dynamic contact points
and angles. We develop a scheme of a priori estimates for the model, which then
allow us to show that for initial data sufficiently close to equilibrium, the model
admits global solutions that decay to equilibrium exponentially quickly.

1. Introduction

1.1. Formulation in Eulerian Coordinates

Consider a viscous incompressible fluid evolving in a two-dimensional open-
top vessel. We model the vessel as a bounded, connected, open set V € R? subject
to the following two assumptions: first, we assume that

V,U,,:=Vm[yeR2 | 2 20}:{yeR2 | —£<y1<£,05y2<L} (1.1)

for some £, L > 0. This means that the “top” part of the vessel, V., consists
of a rectangular channel. Second, we assume that 3V is C? away from the points
(£, L). We will write
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Vessel 1 Vessel 2

Fig. 1. Two possible vessels

Vom =V 01 |y € R | 12 <0 (1.2)

for the “bottom” part of the vessel. See Fig. 1 for a depiction of two possible vessels.

We will assume that the fluid fills the entirety of the bottom part of the vessel
and partially fills the top. More precisely, we assume that the fluid occupies the
moving domain

Q) =V Uy e R | =L <y <0<y <cOrnf. (3

where the free surface of the fluid is given as the graph of a function ¢ : [—¢, £] %
R* — RsuchthatO < ¢(&¢, 1) < Lforallt € R", which guarantees that the fluid
does not “spill” out of the vessel top. We write X(¢) = {(y1, ¢(y1,1)) | |y1] < £}
for the free surface and ¥;(r) = 9Q(r)\ X (¢) for the interface between the fluid
and the fixed solid walls of the vessel. See Fig. 2 for a depiction of two possible
fluid domains.

For each t > 0, the fluid is described by its velocity and pressure functions
(u, P) : Q(t) - R? x R. The viscous stress tensor is determined in terms of P
and u according to

S(P,u) := PI — uDu, (1.4)

where [ is the 2 x 2 identity matrix, (Du);; = ju; + d;u; is the symmetric
gradient of #, and ;& > 0 is the viscosity of the fluid. We write div S(P, u) for the
vector with components div S(P, u); = 9;S(P, u); ;; note that if divu = 0 then
divS(P,u) = VP — pnAu.

Before stating the equations of motion we define a number of terms that will
appear. We will write g > 0 for the strength of gravity, o > 0 for the surface tension
coefficient along the free surface, and 8 > 0 for the Navier slip friction coefficient
on the vessel side walls. The coefficients y;y, 5y € R are a measure of the free-
energy per unit length associated to the solid—vapor and solid—fluid interaction,
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Fig. 2. Fluid domains

respectively. We set [y] := y5» — ¥5r and assume that the classical Young relation
[35] holds:

MZ—]H <1 (1.5)

Finally, we define the contact point velocity response function ¥ : R — R to be a
C? increasing diffeomorphism such that 7 (0) = 0. We will refer to its inverse as
W =¥ e C3(R).

We require that (u, P, ¢) satisfy the gravity-driven free-boundary incompress-
ible Stokes equations in €2 (¢) for ¢ > 0:

divS(P,u) = VP — uAu=0 in Q(¢)

divu =0 in Q(r)

S(P,u)v = gtv—oH()v on X(t)

(S(P,u)v —Bu)-t=0 on (1) (1.6)
u-v=_0 on X (1)

0:¢ =uz —u1dy ¢ on X (1)

hi(El ) =7 <[M] F o\/ﬁ(ﬂ, r))

for v the outward-pointing unit normal, 7 the associated unit tangent, and

91¢
H =0 | ——— 1.7
(©) 1( 1+|31§|2> (L.7)

being twice the mean-curvature operator. Note that in (1.6) we have shifted the
gravitational forcing to the boundary and eliminated the constant atmospheric
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pressure, Pysm, in the usual way by adjusting the actual pressure P according
to P = P + gy> — Pamm- Note also that the final equation in (1.6) is equivalent to

0
WO 1) = [y] F 0o (0, 1), (18)

V148112

which is a more convenient version for our analysis.
We assume that initial data are specified with the initial mass of the fluid given
as

14
Mo := 1200)] = Vi +/[c<y1,0>dy1. (1.9)

We may identify the second term with the mass of the fluid in the top of the vessel
as

l
M;op = /{C(yl,O) dyi. (1.10)

The mass of the fluid is conserved in time since 3;¢ = u - vy/1 + |91 |%:

d d 4 Y4
—|Q(t)|=—/§=/ 8;:/ u~v=/ divu =0. (1.11)
dt dr J_, ¢ ! (1) Q1)

We defer a deeper explanation of the system (1.6) to Sect. 1.3 and turn now to
the construction of equilibrium solutions to (1.6).

1.2. Equilibrium State

A steady state equilibrium solution to (1.6) corresponds to setting u = 0,
P(y,t) = Py e R, and ¢(y1, t) = o(y1) with ¢y and Py solving

oD (1g) = +[y]. (12

V110l
Here the boundary conditions follow from the assumptions on the inverse of the
velocity response function, %, which in particular require that % (z) = 0 if and
only if z = 0. A solution to (1.12) is called an equilibrium capillary surface.
The constant Py in (1.12) is determined through the fixed-mass condition

:840 —oH(%) = Py on (—¢, )

L
Miop = /ZCO(}’I)d)’I- (1.13)

Indeed, this allows us to integrate the first equation in (1.12) to compute Py:

I4 I4
20Py = /Z Py = /Egg“o —oH (%)

¢
0180

V1+18101%

=gMop — 0 =gMop —2[v], (1.14)

—L
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which means that

— thop -2 [[Vﬂ

P
0 20

(1.15)
The problem (1.12) is variational in nature. Indeed, solutions correspond to
critical points of the energy functional .# : Wh1(—¢, £) — R given by

4
I@) = /Z % 1EF + o1+ 1P =[] €0 + ¢ (=0, (1.16)

subject to the mass constraint M;,, = / f ¢ ¢- The equilibrium pressure P arises as
a Lagrange multiplier associated to the constraint. We now state a well-posedness
result for (1.12), the proof of which we defer to “Appendix F”.

Theorem 1.1. There exists a constant My, > 0 such that if M;op > Myin then
there exists a unique solution {y € C*°([—£, £]) to (1.12) that satisfies (1.13) with
Py given by (1.15). Moreover, minj_¢ ¢ 5o > O, and if .7 is given by (1.16), then
T (o) < FW) forall y € W (€, ) such that [, ¥ = My,

Remark 1.2. Throughout the rest of the paper we make two assumptions on the
parameters. First, we assume that M;,, > M,y;, in order to have ¢y as in Theo-
rem 1.1. Second we assume that the parameter L > 0, the height of the side-walls
of Vyp, satisfies the condition {(4=¢) < L, which means that the equilibrium fluid
does not spill out of V.

1.3. Discussion of the Model

‘We now turn to a discussion of the model (1.6). The interface between a fluid,
solid, and vapor phase, known as a contact line in 3D or contact point in 2D, has
been the subject of serious research for two centuries, dating to the early work of
Young in 1805 and continuing to this day. We refer to the exhaustive survey by De
Gennes [8] for a more thorough discussion.

Equilibrium configurations [given by (1.16)] were studied first by Young [35],
Laplace [9], and Gauss [18]. They determined that the equilibrium contact angle
0eq the angle formed between the solid wall and the fluid (see Fig. 3), is determined
through a variational principle. This leads to the well-known equation of Young:

cos(@g) = Lf =Yoo _ 1] (1.17)
o o
which is related to the assumption (1.5). This relation is enforced in (1.12) in the
boundary conditions.

The behavior of a contact line or point in a dynamical setting is a much more
complicated issue. The basic problem stems from the incompatibility of the standard
no-slip boundary conditions for viscous fluids (¥ = 0 at the fluid-solid interface)
and the free boundary kinematics (0;{ = u - v/ 1 + |V¢ 12). Combining the two at
the contact point shows that the fluid cannot move along the solid, which is clearly in
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Fig. 3. Equilibrium angle

gross contradiction with the actual behavior of fluids in solid vessels. This suggests
that the no-slip condition is inappropriate for modeling fluid—solid—vapor junctions
and that slip must be introduced into the model.

Much work has gone into the study of contact line motion; we refer to the
surveys of Dussan [10] and Blake [4] for a thorough discussion of theoretical and
experimental studies. The general picture that has emerged is that the contact line
moves as a result of the deviation of the dynamic contact angle 64y, from the
equilibrium angle 6., determined by (1.17). More precisely, these quantities are
related via

Ver = F(cos(Ogyn) — c0s(8eq)), (1.18)

where V; is the contact line normal velocity and F is some increasing function
such that F'(0) = 0. These assumptions on F show that the slip of the contact
line acts to restore the equilibrium angle. Equations of the form (1.18) have been
derived in a number of ways. Blake and Haynes [5] combined thermodynamic
and molecular kinetics arguments to arrive at F(z) = A sinh(Bz) for material
constants A, B > 0. Cox [7] used matched asymptotic analysis and hydrodynamic
arguments to derive (1.18) with a different F but of the same general form. Ren and
Weinan [29] performed molecular dynamics simulations to probe the physics near
the contact line and also found an equation of the form (1.18). Ren and Weinan [30]
also derived (1.18) from constitutive equations and thermodynamic principles.

The above studies confirm that an appropriate model for contact line dynamics
involves an equation of the form (1.18) and slip. The molecular dynamics simula-
tions of Ren and Weinan [29] found that the slip of the fluid along the solid obeys
the well-known Navier-slip condition

u-v=0and S(P,u)v-t=fu-t (1.19)

for some parameter 8 > 0. The former is a no-penetration condition, which prevents
the fluid from flowing into the solid, while the latter states that the fluid experiences
a tangential stress due to the slipping of the fluid along the solid wall. Note that the
limiting case § = oo corresponds to the no-slip condition.

The equations (1.6) studied in this article combine the Navier-slip boundary
conditions (1.19) with a general form of the contact point equation (1.18). Indeed,
the last equation in (1.6) may be rewritten as
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01¢

V141912

Va=0s=" ([[V]] Fo (£, t)) = V(0 (co8(Ogyn) — c0s(beq))),

(1.20)

which is clearly of the form (1.18). Our assumptions on #  then correspond to
the assumptions on F mentioned above. Note that in principle we only need ¥ :
[—20,20] — R to be increasing with #'(0) = 0, but we can easily make a Cc?
extension so that ¥ : R — R is a C? diffeomorphism. Thus, it is no loss of
generality to assume that ¥ is defined on all of R. We do this because this makes
it simpler to work with % = # 1.

We use the Stokes equations for the bulk fluid mechanics in (1.6) in order to
somewhat simplify the problem and focus on the contact point dynamics. Thus in
some sense the problem (1.6) is quasi-stationary: the problem is time-dependent
and the free boundary moves, but the fluid dynamics are stationary at each time. In
future work, based on the techniques we develop in this paper, we will address the
full Navier—Stokes equations coupled to the boundary conditions in (1.6).

Much work has been devoted to studying contact lines and points in simplified
thin-film models; we will not attempt to enumerate these results here and instead
refer to the survey by Bertozzi [3]. By contrast, there are relatively few results in the
literature related to models in which the full fluid mechanics are considered, and
to the best of our knowledge none that allow for both dynamic contact point and
dynamic contact angle. Schweizer [31] studied a 2D Navier—Stokes problem with
a fixed contact angle of 7 /2. Bodea [6] studied a similar problem with fixed 7 /2
contact angle in 3D channels with periodicity in one direction. Kniipfer-Masmoudi
studied the dynamics of a 2D drop with fixed contact angle when the fluid is
assumed to be governed by Darcy’s law. Related analysis of the fully stationary
Navier—Stokes system with free, but unmoving boundary, was carried out in 2D by
Solonnikov [33] with contact angle fixed at r, by Jin [21] in 3D with angle 7 /2,
and by Socolowsky [32] for 2D coating problems with fixed contact angles.

Given that our choice of boundary conditions can be derived in all the different
ways mentioned above, we believe that the system (1.6) is a good general model
for the dynamics of a viscous fluid with dynamic contact points and contact angles.
The purpose of our work is to show that the problem (1.6) is globally well-posed
for data sufficiently close to the equilibrium state and that these solutions return to
equilibrium exponentially fast. In other words, we will prove that the equilibrium
capillary surfaces are asymptotically stable in this model. This provides further
evidence for the validity of the model.

Let us now turn to a simple motivation for why we should expect solutions
to (1.6) to exist globally and decay to equilibrium. Solutions to the system (1.6)
satisfy the following energy-dissipation equality:

d
E/(é“(wl)H-/

Q

I 2 B 2
 Duc., )| +/ B rucnl
) 2 50 2

+ ) dclal. W (3¢ (at, 1) =0, (1.21)
a==*1
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where .# is the energy functional given by (1.16) and # = ¥ ~!. Indeed, this can
be shown in the usual way by taking the dot product of the first equation in (1.6)
with u, and integrating by parts over €2(¢), employing all of the other equations
in (1.6). Rather than prove the result we refer to Theorem 4.1, which provides the
proof of a similar result.

Since # isincreasing and vanishes precisely at the origin we have that z# (z) >
0 for z # 0. This means that the third term on the left of (1.21) provides positive
definite control of 9,¢ at the fluid—solid—vapor contact point. Thus the latter three
terms on the left of (1.21) serve as a positive-definite dissipation functional, and
so we can use (1.21) as the basis of a nonlinear energy method. We also deduce
from (1.21) that .# (¢ (-, t)) is non-increasing, and since ¢ is the unique minimizer
of .7 this suggests that solutions return to equilibrium as r — oco. However, the
exponential rate of decay to equilibrium is not obvious from (1.21) and requires
deeper analysis.

1.4. Reformulation of (1.6)

Let ¢y € C*°[—¢, £] be the equilibrium capillary surface given by Theorem 1.1.
We then define the equilibrium domain € R? by

Q := Vpm U {x ERY| —f<x <fand0 < x) < Co(xl)}. (1.22)
We write 02 = ¥ LI X, where
S = {x €R?| —f<x; <fandx) = g‘o(xl)} and 5, := 9Q\%. (1.23)

Here X is the equilibrium free surface, and X denotes the “sides” of the equilibrium
fluid configuration. We will write x € €2 as the spatial coordinate in the equilibrium
domain.

Let us now assume that the free surface to €2(¢) is given as a perturbation of ¢y,
i.e. we assume that

C(x1,1) = Co(x1) + n(xy,t) forn: (—£,£) x Rt - R. (1.24)
We define
n(x,t) =PEn(xy, x2 — &o(x1), 1), (1.25)

where E : H*(—¢, £) — H’(R) is a bounded extension operator forall0 < s <3
and P is the lower Poisson extension given by

PFx1, x) = f F ()2 ebe it g (1.26)
R

Let ¢ € C°°(R) be such that ¢(z) = 0 for z < %min Zo and ¢(z) = z for
7 > %min ¢o. The extension 7 allows us to map the equilibrium domain to the
moving domain €2(¢) via the mapping

Q5x > <x1, X2+ ¢ (x2) i(x, t)) = ®(x, 1) = (v, ») € Q). (1.27)

So(x1)
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Note that

@ (x1, So(x1), 1) = (x1, So(x1) +n(x1, 1) = (x1, ¢ (x1, 1) = P(XE, 1) = X(1)
D (Vims 1) = Vorm
O (£L, x2, 1) = (££, x2 + P (x2)1(£L, x2) /S0 (£L))
= O(E; N{x1==£L, x>0}, )= (1)N{y1 ==%¢, y,>0}.
(1.28)
If n is sufficiently small (in an appropriate Sobolev space), then the mapping

is a C! diffeomorphism of Q onto (¢) that maps the components of 32 to the
corresponding components of €2 (¢).

We have
(10 . -t _ (1 —AK
Vo = (A J) and 4 .= (V& ') = (0 % ) (1.29)
for
w g7
W:f, A =Worn— —01807, J:l+W82ﬁ+m, K=J"
0 %o o

(1.30)

Here J = det V is the Jacobian of the coordinate transformation.

We will assume that in fact @ is a diffeomorphism. This allows us to transform
the problem (1.6) to one on the fixed spatial domain 2 for ¢+ > 0. In the new
coordinates, the PDE (1.6) becomes

div 4 SA(P,u) = —tA qu + VAP = 0 in ©

divgu =0 in Q

SAP, )N = ge N — o H(ON on X
(SA(P,u)yv—Bu)-1=0 on X

u-v=>0 on X (1.31)
0 =u-N onX

W (@5 1) = [y] ¢Odil—|§7(i€, )

u(x, 0) = uo(x), £(x1,0) = Lo(x1) + nolxr).

Here we have written the differential operators V 4, div 4, and A 4 with their actions
given by (V4 f)i := Ajjdj f,divaX 1= A;;0;X;, and Ay f = divqgVyf for
appropriate f and X; for u - V qu we mean (u - Vqu); = ujAjidcu;. We have
also written

N = —d1Cel +er (1.32)

for the non-unit normal to ¥(¢), and we write S4 (P, u) = (PI — uD qu) for the
stress tensor, where / the 2 x 2 identity matrix and (D qu);; = Aixdxu j + Ajroku;
is the symmetric .A—gradient. Note that if we extend div 4 to act on symmetric
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tensors in the natural way, then div 4 S 4(P, u) = V4P — A 4u for vector fields
satisfying div 4 u = 0.

Recall that A is determined by 7 through the relation (1.29). This means that all
of the differential operators in (1.31) are connected to 1, and hence to the geometry
of the free surface. This geometric structure is essential to our analysis, as it allows
us to control high-order derivatives that would otherwise be out of reach.

1.5. Perturbation

We want to consider solutions as perturbations around the equilibrium state
(0, Po, ¢o) given by Theorem 1.1, i.e. we assume that u = 0 +u, P = Py + p,
¢ = o + n for new unknowns (u, p, n). We will now reformulate the equations
in (1.31) in terms of the perturbed unknowns.
To begin, we use a Taylor expansion in z to write
y+z y b4

— + +R(y.2), (1.33)
(I+1ly+zPH72 A+ y»HY2  q+]yH3¥2

where R € C*°(R?) is given by

f, =2 +Yy)
Ry.z)= | 3——22 g 1.34
02 /0 A+ 1y 5252 (39

Then
01¢ 0180 o1n
= + + R (910, 0117), (1.35)
L+ 1322 (413152 (1 + 181¢01%)3/2

which allows us to use (1.12) to compute

01n
B _ (o _ —0d | ——s
8¢ — oH(Z) = (g¢o — o H (%)) + gn “1<(1+|31;0|2)3/2>
— 001 (R(31¢0, 011))

_ 01
=Py+gn—o0; <(1 n |81§0|2)3/2) 091 (R(d180, 01m)) (1.36)
and
01¢
[y] Fo——=(*t.1)
VI+ai¢?
00180 od1n
=] F—Tmm E)F — 5 (D)
(1410120112 (1+ 101201%)3/2
FoR(9180, 1) (L, 1)
ooy
=F—— (£l 1t oR(01&y, 0 +4,1). 1.37
¢(1+|31§o|2)3/2( ) F (3140, d1m)( ) (1.37)
On the other hand,

divg SA(P,u)=div4 Sa(p,u)in Q, SA(P, )N =S4(p, ) N+ PyN on T,
and Sp(P,u)v -t = Sq(p,u)v-ton Xs. (1.38)
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Next we expand the velocity response function inverse # € C2(R). Since #
is increasing, we may set

Kk =#'(0) > 0. (1.39)

We then define the perturbation W eC 2(R) as

S 1
W (z) = ;W(Z) —2z. (1.40)
We now plug (1.36)—(1.38) and (1.40) into (1.31) to see that (u, p, n) solve
divg Spo(p,u) = —pAqu+Vyp =0 in Q
divqu=0 in Q
_ _ 011
Sa(p, N = gnN — o9 ((1+|81§0|2)3/2 + R(91¢o, aln))N on X
SAa(p,u)y —Pu) -t =0 on Xg
u-v=_0 on X
on=u-N on %
% _ 01n

€O 1)+ 7 B D) = F0 (s +RO10. 010)) (.1
u(x,0) = ug(x), n(x1, 0) = no(x1).

(1.41)

Here we still have that \/, A, etc are determined in terms of ¢ = £y -+ 1. Throughout
the paper we will write

No = —01pe1 + €2 (1.42)
for the non-unit normal associated to the equilibrium surface. Then

N =Ny — dney. (1.43)

2. Main Results and Discussion

2.1. Main Results

In order to state our main results we must first define a number of energy and
dissipation functionals. We define the basic or “parallel” (since temporal derivatives
are the only ones parallel to the boundary) energy as

2
2
_ j
&= Z H o UHHI((—Z,Z)) ’ 2.1)
=0

and we define the basic dissipation as

J

J 8[ u

2
_ 2
D” = Z 8l MHHI(Q) +
J=0

n [Bi/u N]i , 2.2)

H HO(Zy)
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where we have written

1 =11 fle (2.3)

for [-, -]¢ as defined in (3.3). We also define the improved basic dissipation as

2
D, = ®|| + Z (2.4)
j=0

.2 co2
0/ 2] ooy + 1271 -
Pl T M e
The basic energy and dissipation arise through a version of the energy-dissipation
equation (1.21). However, once we control these terms we are then able to control
much more. This extra control is encoded in the full energy and dissipation, which
are defined as follows:

_ 2 2 2
E=&+ ||’7||W55/2(2) + ”3”7"113/2((7@,@)) + ”u”WaZ(Q)
2 2 2
and
D =Dt Iy + Nl + |00 e+l
=D, n WSS/Z(}:) t1 W;/z(z) N W;/z():) WEZ(Q)

100y )+ NP1 gy + 100 PI, (2.6)

W) W) *

In (2.5) and (2.6) the spaces Wy are weighted Sobolev spaces, as defined in “Ap-
pendix C”, for a fixed weight parameter § € (0, 1).

We now state our main results. In these we make reference to the corner angles
of 2, which we call w € (0, ). These are related to the equilibrium contact angle,
Beq € (0, ) given by (1.17), via

Oeg + 0 =, 2.7
i.e. w is supplementary to ¢,,. Thus we have that @ may be computed via
£o(—=0)

Ji+|g-ol

We now state our a priori estimates for solutions to (1.41).

cos(w) = 2.8)

Theorem 2.1. Let w € (0, 1) be the angle formed by ¢y at the corners of Q,
8w € [0, 1) be given by (5.3), and § € (84, 1). There exists a universal constant
y > 0 such that if a solution to (1.41) exists on the temporal interval [0, T] and
obeys the estimate

T
sup 5(t)+/ D(t)dt <y, (2.9)
0<t<T 0
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then there exist universal constants A, C > 0 such that

sup (O + e [£:0 + a1 gy + Nu@) - 2oy,
<t<T |

- NOR + 19000 ])
T
—l—/ D(t)dr < CE(0). (2.10)
0

Proof. The result is proved later in Theorems 8.3 and 8.4. 0O

The a priori estimates of Theorem 2.1 couple with a local existence theory,
which we will develop in a companion paper [36], to prove the existence of global
decaying solutions.

Theorem 2.2. Let w € (0, w) be the angle formed by o at the corners of <2,
8w € [0, 1) be given by (5.3), and § € (8, 1). There exists a universal smallness
parameter y > 0 such that if

EO) <y, (2.11)

then there exists a unique global solution triple (u, p, n) to (1.41) such that

sup (£(1) + € [£,0) + 1031 gy + N - 7oy

t>0

- NOR + 101 00)])
+/OO D()dr < CE(0). (2.12)
0

where A, C > 0 are universal constants.
Proof. The result is proved later in Theorem 8.5. O

In Theorems 2.1 and 2.2 we have stated the estimates in terms of a mixture of
standard and weighted Sobolev norms. The weighted norms do provide control of
standard norms. For instance, we find in “Appendix C” that

W2 < H® and W] — H*"! (2.13)
where our choice of § in the theorems allows for the choice of any
(7
l<s <m1n{—,2}. (2.14)
w
We also have that
W52 (=, 0) = HTV2(—¢, ) (2.15)

2 2
so that we can control |9l .1/2 + 10115412+
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Theorem 2.2 and the above embeddings tell us that

sup [nu(t)u%,: PO + IO ysi12 + ||am(t>||§,m] < CEO) (2.16)

t>0

and that

sup e* [nu(z)ni,. + P10 + InI2,; + ||a,n<r)||§,1] < CE0). (2.17)

>0
We may interpolate between these two estimates to deduce the following:

Corollary 2.3. Under the assumptions of Theorem 2.2 we have that the following
hold. For any 1 < r < s there exists A, > 0 such that

sup e [ [u() - + P13 | = CEQ). 2.18)

t>0
Forany 1 <r < s + 1/2 there exists A, > 0 such that

sup e’ 90l < CE(O0). (2.19)

>0
For any 1 < r < 3/2 there exists A, > 0 such that

sup " |9 (1)1 < CE(0). (2.20)

t>0

2.2. Sketch of Proof and Summary of Methods

We now provide a summary of the principal difficulties encountered in the
analysis of (1.41) and our techniques for overcoming them. We employ a nonlinear
energy method that combines energy estimates, enhanced dissipation estimates,
and elliptic estimates in weighted Sobolev spaces into a closed scheme of a priori
estimates.

Energy Estimates The starting point for our analysis is the basic energy-dissipation
equation satisfied by solutions to (1.41), which comes in essentially the form of
a perturbation of (1.21). The control provided by the terms in this basic energy-
dissipation equation is insufficient for closing a scheme of a priori estimates, so we
must move to a higher-regularity context. In order to employ the energy-dissipation
equality to this end, we can only apply differential operators to (1.41) that are com-
patible with the boundary conditions. This leads us to apply temporal derivatives to
(1.41) since they are indeed compatible with the boundary conditions. Upon doing
so and summing we arrive at an equation of the form

d _
4l Dn = s 2.21
dtg + N ( )

where &, and 75,, are given by (2.1) and (2.2), and where .#* denotes nonlinear
interaction terms. Of course, temporal derivatives do not commute with the other
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differential operators in (1.41), so the nonlinear terms ./ become more complicated
as the number of applied derivatives grows.

The identity (2.21), which we derive more precisely in Theorem 4.1, forms
the basis of our scheme of a priori estimates. The key term in D, is the third
term, which comes from the linearization of % in (1.21). It provides dissipative
control of the contact line velocity u - A" = 3,7 and its temporal derivatives. This is
essential in our analysis due to the second-to-last equation in (1.41), which provides
a Neumann-type boundary condition for 3 n that is compatible with the linearized
mean curvature operator appearing in the third equation. As we describe later, we
crucially exploit this in order to gain higher-regularity control of 3; 7 in terms of
the dissipation.

The goal of a nonlinear energy method is to control the nonlinear term .4 in
such a way that it can be absorbed onto the left side. Roughly speaking, we aim to
show that

|| < CS,?@,, for some 6 > 0, (2.22)

which when coupled with a bound of the form &, < § for § > 0 sufficiently small
allows for the nonlinear term to be absorbed onto the left side of (2.21), leading to
an inequality of the form

%S,, + %DH <O0. (2.23)
This requires two crucial ingredients. First, the nonlinear terms must not exceed
the level of regularity controlled by the energy or dissipation. Second, the nonlinear
terms must obey the structured estimates of the form (2.22); for instance, the esti-
mate || < C @ﬁ &, cannot be used to derive (2.23). For the problem (1.41) neither
of these ingredients is available for the energy and dissipation coming directly from
the equations. This dictates that we seek to augment the control provided by &, and
D, by appealing to auxiliary estimates. Even with these auxiliary estimates in hand,
delicate care is still required to show that these ingredients are available. Our choice
of the coordinate system and of the form of the differential operators in (1.41) are
made for this reason, as they have already proven successful in this regard in the
analysis of other free boundary problems [13,14,20].

The regularity demands needed to prove an estimate of the form (2.22) dictate
that we move beyond the estimates available strictly through energy-type estimates.
For example, we could not prove (2.22) with weighted estimates for first derivatives
of u. To control higher-order derivatives we need elliptic estimates, but the ones we
would use in smooth domains are unavailable due to the presence of the corners.
Consequently, we are forced to employ weighted Sobolev estimates, which work
well in domains with corners. However, the estimates for the boundary terms are not
available in the basic energy or dissipation, so we must first prove some enhanced
dissipation estimates in order to form a bridge between the basic energy-dissipation
estimate and the weighted elliptic theory.

Enhanced Dissipation Estimates Notice that the basic dissipation D,, provides no
control of either n or p. However, by appealing to the structure of the PDEs in
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(1.41) we can achieve such control and thereby derive enhanced dissipation es-
timates. Our control of the pressure is based on the technique of viewing it as a
Lagrange multiplier associated to the diverge-free condition. Here we adapt this
argument to the context of a function space appropriate for weak solutions to (1.41).
Interestingly, the estimate for the pressure decouples from 7, and so the control of

- Co2
u provided by D, is sufficient to control ||3; p H @) for j =0, 1, 2. We prove this

in Theorem 4.6.

With the above control of # and p we formally expect from the third equation
in (1.41) that 81277 € H™'/? and hence that n € H3/?. It turns out that this formal
derivative counting can be made rigorous by using the system (1.41) to derive a
weak elliptic problem for . Here the control of the contact line velocity in the basic
dissipation is essential, as it provides control of a Neumann boundary condition for
n. Thus in Theorem 4.11 we are able to use elliptic estimates to gain control of
H 8t] nH;/z((—z,e)) for j = 0, 1, 2. Interestingly, these estimates decouple from p
and are determined only by u terms in D,,.

The decoupling of these estimates is ultimately related to the fact that (1.41)
involves the Stokes problem for the fluid mechanics rather than the Navier—Stokes
problem. Note, though, that we would be able to achieve the same decoupling with
the stationary Navier—Stokes problem. The control provided by the above estimates
allows us to move from the dissipation functional @” to the functional D,,, as defined
by (2.4). Roughly speaking, this means that (2.21) also holds with D, replacing
D, at the price of introducing more terms to .

Elliptic Estimates in Weighted Sobolev Spaces The enhanced dissipation estimates
for (u, p, n) are what we would expect for weak solutions to the n—coupled Stokes
problem in (1.41). Here n—coupling means that 7 is treated as an unknown with an
elliptic operator on the boundary rather than as a forcing term [compare (5.57) vs.
(5.53)]. The trade-off for this coupling to a new unknown is that we must consider
an extra boundary condition on X; indeed, in (5.57) there are three scalar boundary
conditions on X, whereas in (5.53) there are only two because there is one fewer
unknown.

The above suggests that we might be able to invoke the higher-order elliptic
regularity results of Agmon et al. [2]. However, the equilibrium domain (and even
the dynamic domain at any time) is piecewise C2 but only globally Lipschitz be-
cause of the corners formed at the contact points. It is well-known that the usual
elliptic regularity theory fails in domains with corners, as the corners allow for
weak singularities, and the results of [2] are inapplicable. This means that while we
can derive the weak-formulation estimates for (u, p,n) € H Uy HO x H3/2, we
cannot in general expect even u € H?2. Moreover, the analysis of [2] only applies
if we view n as a forcing term, and is thus unsuitable for the n—coupled problem.

The extension of elliptic regularity theory to domains with corner singularities,
which originated in the work of Eskin[11], Lopatinskﬁ [26] and Kondrat’ev [22], is
achieved by replacing the standard Sobolev spaces with their weighted counterparts.
The weights are tuned to cancel out the singular behavior near the corners. It is now
well-understood that the relationship between the weights, the corner angles, and the
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choice of boundary conditions is determined by the eigenvalues of certain operator
pencils: we refer to the books of Grisvard [16,17] and Kozlov et al. [23,24,27] for
exhaustive surveys.

The particular choice of boundary conditions we use in (1.41) does not seem to
be directly available in the literature, so we have to develop the theory here. This is
the content of Sect. 5, which culminates in Theorem 5.11, the weighted n—coupled
Stokes regularity theory for the triple (u, p, n). Fortunately, the boundary conditions
in (1.41) essentially amount to a compact perturbation of boundary conditions
for which the operator pencil is well-understood thanks to the work of Orlt and
Sandig [28]. Combining these ingredients with existing estimates in [23,24,27]
then allows us to prove the theorem. It is worth noting that the weighted Sobolev
estimates imply estimates in the standard Sobolev spaces W57 for 1 < p < 2, but
the weighted estimates are actually sharper. Our analysis actually depends crucially
on the weight terms, and so we cannot simplify our approach by working directly
with the derived W57 estimates.

In order to invoke the weighted elliptic estimates of Theorem 5.11 we must
have control of the forcing terms. It is here that the velocity response function
plays another essential role. The control it provides in D, leads to the 8/n e H3?
estimates in D,,, which in turn provide exactly the right level of regularity needed
to employ the weighted elliptic estimates. More precisely, in order to get weighted
estimates for (8J u, 8tj D, B,J 1) we must control 9; +1 € H3?. This dictates the
count j = 0, 1, 2 that we use in &, and D,, as we need weighted estimates for
(u, p,n) and (0;u, d; p, 9;n) in order to close our a priori estimates. This extra
control then allows us to move from D, to D, as defined by (2.6).

A Priori Estimates We combine the above ingredients into a scheme of a priori
estimates for solutions to (1.41). Our method is a nonlinear energy method based
on the full dissipation D given by (2.6), and the full energy £ given by (2.5). In
the above analysis we have not mentioned any improvements of &, from enhanced
or elliptic estimates. These appear to be unavailable, and so we are only able to
enhance the control of the energy functional by integrating the dissipation functional
in time. This leads to the extra terms controlled in £. Thus for (1.41) we see that
the dissipation functional plays the principal role in our nonlinear energy method.
This is in stark contrast with the nonlinear energy methods we have employed in
[13,14,20], for which the energy and dissipation each play an essential role.

In Sect. 6 we develop the estimates of the nonlinearities that appear in the
energy-dissipation equality, i.e. the term .4 in (2.21). The goal is to prove a variant
of (2.22), namely an estimate of the form |.#'| < CEYD. Here we make very
frequent use of the weighted estimates, which is why we choose to work with them
directly, and we employ a number of product estimates from “Appendix D”. The
choice of operators and coordinates is also important here, as it keeps the derivative
count of the nonlinear terms low enough.

In Sect. 7 we develop the estimates for the nonlinear terms appearing in the
weighted elliptic estimates. We prove that (roughly speaking)

D <D, +&D. (2.24)
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This structure is again essential in order to work with an absorbing argument.

Finally, in Sect. 8 we complete the a priori estimates by combining the energy-
dissipation equality and the nonlinear estimates. This results in an estimate of the
form

d
55“ +D < ED, (2.25)

which then shows that if we know a priori that the solution obeys the estimate £ < §
for § some universal constant, then

d 1
—& +=-D<0. 2.26
ot 5P = (2.26)
From (2.26) we then close our a priori estimates by integrating in time to see that
T
sup £(1) —1—/ D) dt < E(0). (2.27)
0<t<T 0

The coercivity of the dissipation over the energy, £, < D, combines with (2.26) to
allow us to prove decay: (again, roughly)

sup €M &,(t) < E(0) (2.28)
0<t<T

for some universal A > 0

2.3. Plan of Paper

The paper is organized as follows. In Sect. 3 we discuss the weak formulation
of (1.41). In Sect. 4 we develop the basics on which our nonlinear energy method
is based. This includes the energy-dissipation equation as well as the ingredients
needed for the enhanced dissipation estimates. In Sect. 5 we develop the weighted
Sobolev elliptic regularity theory for (1.41). Section 6 provides estimates for the
nonlinear terms that arise in the energy-dissipation equality. Section 7 develops the
estimates for the nonlinearities in the elliptic problems. In Sect. 8 we complete our
a priori estimates and record the proofs of our main results. “Appendix A” records
the precise form of various nonlinearities that appear in our analysis. “Appendix B”
records some estimates for the perturbation function R. “Appendices C and D”
provide some key details about weighted Sobolev spaces. “Appendix E” records
some coefficient estimates. Finally, “Appendix F” records useful properties about
equilibrium capillary surfaces.

2.4. Notation and Terminology

We now mention some of the notational conventions that we will use throughout
the paper.

Einstein Summation and Constants We will employ the Einstein convention of
summing over repeated indices for vector and tensor operations. Throughout the
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paper C > 0 will denote a generic constant that can depend €2, or any of the
parameters of the problem. We refer to such constants as “universal.” They are
allowed to change from one inequality to the next. We will employ the notation
a < b to mean that a < Cb for a universal constant C > 0.

Norms We write H" (2), H"(X), and H" (¥;) with r € R for the usual Sobolev
spaces. We will typically write H* = L. To avoid notational clutter, we will often
avoid writing H" (), H" (%), or H" (%) in our norms and typically write only
Il When we need to refer to norms on the space L” we will explicitly write
Il .. Since we will do this for functions defined on €2,%, and X; this presents
some ambiguity. We avoid this by adopting two conventions. First, we assume that
functions have natural spaces on which they “live.” For example, the functions u,
p, and 7 live on 2, while 5 lives on ¥. Second, whenever the norm of a function
is computed on a space different from the one in which it lives, we will explicitly
write the space. This typically arises when computing norms of traces onto X of
functions that live on €2.

3. Weak Formulation

The purpose of this section is to define a number of useful function spaces and
to give a weak formulation of the problem (1.41).

3.1. Some Spaces and Bilinear Forms

Suppose that 7 is given and that A, J, N\, etc are determined in terms of it. Let
us define

(u, v)) :=/ EID)AM :DAvJ—i—/ B -t)(v-1)J. (3.1
Q 2 %,
We also define
¢ Py
, = +o—m——+— 3.2
RO [ﬁgdn/f M (3:2)

and
[a. ble = K (@(O)b(E) + a(—0)b(—0)) . (3.3)
We define the time-dependent spaces
HO(Q) = {u Q>R VJue HO(Q)] , (3.4)
oH Q) = {u:Q—>R2| ((u,u))<oo,u-v=00n2]s}, (3.5)
and

01 (Q) = {qu'Hl(Q)MA-N:OOnE}. (3.6)
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Here we suppress the time-dependence in the notation, though each space depends
on ¢ through the dependence of J, A, N on t.
We also define the time-independent spaces

H(Q) = {q € H(Q) | / qg= 0}, (3.7)
Q
o l
HO(—¢,0) = {g e H (¢, 0) | /K g= o} , (3.8)
W=1{veoH Q) |u-Noe H (—t,0)N HO(—¢, z)} . (3.9

where A is given by (1.42), and
V={veW]|divv=0}. (3.10)

We endow both with the natural inner-product on W:
(u, v)w =/§2%DM:DU+/E Bu-t)(w- 1)+ (- No,v-Nois. (3.11)
We then define the space |
W(t) = {w eoH' (Q) |v-NeH (-, 0)N 1?10(—5,3)} . (3.12)

which we endow with the inner-product
W, whw = (v, w) + @-N,w-N) 5. (3.13)
We also define the subspace

V() :={veW({)| divqgv =0}, (3.14)

3.2. Formulation

We now aim to justify a weak formulation of (1.41). Suppose that ¢ = o + 1
and A and N\ are determined in terms of ¢. Then suppose that (v, g, &) satisfy

div4 Sa(g,v) = F! inQ

divgv = F? in Q
J

SA(q, VN = gEN — o (W + F3>N+ P on s

(Salg.v)v—Bv) -t =F> on X

v-v=0 on X

& =v- N+ F° on X

K8 E(EL, 1) = Fo ( + F3> (0, 1) — k FT(%L, 7).

1€
(1+[318017)3/2
(3.15)

We have the following integral identity (v, g, &):
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Lemma 3.1. Suppose that u and ¢ are given as above and that (v, q, &) are suffi-
ciently regular and satisfy (3.15). Suppose that w € W(t). Then

. w»—(p,divAw>o+<s,w~N)1,z+[v~N,w-N]e=/ F'owi
Q

14
—f J(w~r)F5—/ oF3(w- M)+ F* w—[w-N,F°+ F'],.
%

(3.16)

Proof. We take the dot product of the first equation in (3.15) with Jw and integrate
over €2 to find that

/divASA(q,v)~wJ =1=1I :=/ Fliwy. (3.17)
Q Q

We will compute / and then plug into (3.17) to deduce (3.16). In computing, we
will utilize the geometric identity 0x(J.Ajx) = O for each j. We will also employ
the identity

on X

Jv
3.18
N/\/1+|31§0|2 on X, ( )

which follows from a straightforward computation.
Now we turn to the computation of 7. The geometric identity and an integration
by parts allow us to rewrite

J.Au:[

I = /Q h(JAjSAlg, v)ij)wi = /Q —JAjkhwiS (g, v)ij
+/aQ(JAv) - (Salg,v)w) =11 + Dp. (3.19)
We may use the definition of S 4 (¢, v) to compute
I =/Q%ID)AU:]D)AwJ—qdiVAw]. (3.20)
On the other hand, the first equality in (3.18) allows us to compute
/z,(]Av) -(Salg, vw) = /E Jv-(Salg, v)w)
= [ 7w Sa@. 0w

=/ J(,B(v-r)(w-t)—i—w-tFS). (3.21)
bR
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Similarly, the second equality in (3.18) shows that
/E(JAV) < (Salg, v)w)
¢ ¢
- /Z(SA((I, DN - w = /1Z gEw - A)
0
— o0 <;€+F3)w~/\/+ F* . w. (3.22)

(14 [8120]%)3/2

We then compute the second of these terms by using the equations in (3.15):

¢ 01& 3
oo (— N8 )N
/4 7 1<<1+|alco|2>3/2+ )w

(s a(w- N
) (l—i-|314“0|2)3/2Jr ta A

01§ 3) ¢
—o|——5——+F N 3.23
7 ((1 10120232 w1, G2
and
—0 (LZ—FF? (w-N) @
(1 4+ 18101732 )
-y (KB,E(aE) + KF7(a£)) (w - N(ab))
a==*1
= Y k@ -N@t)w - N@b) +kw - N(@b)(Fat) + F' (ab)).
a==+1
(3.24)
Combining (3.19)—(3.24), we find that
4
1=/ %DAUZ]D_AU)J-F/ Jﬁ(v-r)(u)-r)—i—/ gEw - N)
Q s 0
0
- R .
ETRTRRE R
+ Y K(U-N(az))(w-N(aE))—/ qdiVAwJ—i-/ Jw-1)F?
a=+1 & s
l
—l—/ oF3%,(w-N)+F*-w
—t
+[w-N, FO+ F],. (3.25)

Plugging this into (3.17) yields (3.16). O

The lemma motivates our definition of a weak solution.
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Definition 3.2. A weak solution to (3.15) is a triple (v, g, &) that satisfies

. w))—<q,div,4w)o+(§,w-/v)1,z+[v~N,w-N1z=f Flowd

Q

4
—/ J(w.r)F5—/ oF30(w-N)+F* w—[w-N, F® + F'],.
b}

(3.26)

for a.e. t € [0, T] and for every w € W(z).

4. Basic Estimates

4.1. The Energy Estimate
We have the following equation for the evolution of the energy of (v, ¢, &):

Theorem 4.1. Suppose that { = ¢y + n is given and A and N are determined in
terms of ¢. Suppose that (v, q, &) satisfy (3.15). Then

V4 2
8§ ,.2,0 [01&] / 25
3 2 - D
’(/ez'é' +2(1+|81;o|2>3/2) Pavi
+/ BIlv-t?+[v-N,v- N
s
=/F1-vJ+qFZJ—/ J-1)F>
Q R

¢ 9169, F©
- F39,(0 - N)+ F* v — gt FO — g 22917
'/;ecr 1(v )+ v—gé U(1+|81§_0|2)3/2
—[v-N,FS + F],. 4.1

Proof. We use v as a test function in Lemma 3.1 to see that
(. 0) — (p.div 4 v + € v- N1 s + [0 N, v- N =/ Flovg
Q
¢
—/ J(v-r)FS—/ cF3(w- M)+ F* v—[v-N,FC + F'];. (4.2)
s —¢

We then compute

Ev-Nis=EdE—FO 5

£ 2 2 6
82,0 1011 / 6 01E0F
— 9 AT T 1 N FOqpo—15000
’ </—e 2y |31§0|2)3/2) L T o
(4.3)

and plug into (4.2) to deduce (4.1) O



790 YAN Guo & IaN Tice

We now apply this to solutions to (1.41). First we define

E 9
A, 2) :=/O Ry, r)dr = a—f(y, 72) =R(y, 2), 4.4)

where R is defined by (1.34).
Corollary 4.2. Suppose that (u, p, n) solve (1.41). Let Q be given by (4.4). Then

l 2
g, 2,0 laml” 2
5 / g+ 2 [ 1Dy
( 02 2 (1 + 18150/ A

/ BJ u-t)* + Z K |u - N(ab)?

a==+1
z A
) ( f RS 81n)> - N Gl 4.5)

Proof. Accordingto (1.41),v =u,q = p, andé = p solve (3.15) with F! = 0 for
i #3,7and F3 = R(31¢0, d1n), FT = # (3;n). The equality (4.5) then follows
directly from Theorem 4.1 and a simple computation with Q. O

4.2. The Pressure Estimate

The basic energy estimate does not control the pressure. We get this control
from another estimate. Recall that

OH(Q) = {u cH'(Q)|u-v=00n%, andu-No:OonZ}. (4.6)

Proposition 4.3. Let p € H O(Q). Then there exists v € 8H Y(Q) such that divv =
p and

ol < 1pliG - 4.7)
Proof. Consider the elliptic problem
—Ap=p in Q

Vo-v=0 onX; 4.8)
Vo -Nop=0 onZX.

By the Neumann problem analysis in planar domains with convex corners (see for
instance [23]) we know that there exists a unique solution ¢ € H 2(Q) N HY(Q)
and that ||<p||2 < ||p||0 Setv=Vep. O

We can parlay this into a solution of div 4 v = p. We need a preliminary result
first. Consider the matrix

M=KVd=UA"H . (4.9)

We view multiplication by M as a linear operator. The following lemma summarizes
some of the properties of this operator.
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Proposition 4.4. Assume thatn € H" forr > 3/2. Let M be defined by (4.9). The
following hold.

(H)M: HO(Q) — HO(Q) is a bounded linear isomorphism, and
IMullpoy < 1+ lInll—1/2) llullo - (4.10)
@) M : oH' (Q) — oH () is a bounded linear isomorphism, and
IMullj ) S U+ Dl lully (4.11)
3) M : ng(Q) — 87‘(1(52) is a bounded linear isomorphism.

(4) Letu € H'(Q). Then divu = p if and only if div 4(Mu) = Kp.
OYM: W — W()and M : V — V(t) are bounded linear isomorphisms.

Proof. The boundedness of M on H"(R2) and on ¢H!(S2) follows directly from
standard product estimates in Sobolev spaces. This proves the firstitem. To complete
the proof of the second we note that a straightforward computation reveals that

KV®Tv =Kvon {x €9Q | x; =+, x; > 0} and
KV®Tv =von {x €9Q | x2 < 0}. (4.12)

Hence, on X; we have that
Mu-v=0&u-(KV®Tv) =0 u-v=0. (4.13)

This then proves the second item.
We also have that on X

JANG =N = Ny = K(A)'N = KVaT N, (4.14)
which implies that
u-Ng=u-KVO N =KVou-N = Mu-N. (4.15)

This then proves the third item.
To prove the fourth item we compute

div(iM ) = 8;(JA;jvi) = JA;jdjv; = J div g v. (4.16)
Thus if Mu = v we have that
divu = p if and only if div4(Mu) = Kp. 4.17)

The fifth item follows easily from the previous four. 0O
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We now combine Propositions 4.3 and 4.4 to deduce an orthogonal decompo-
sition of W (). Using the Riesz representation theorem we may define the operator
Q! 1 HY(Q) — W(r) via

1 .
) = d J. 4.18
(rw),, /Qp AW (4.18)

We may estimate

2
|ais =|elp|,, S iplo.

= | pdivaQlps < lpls |2lp|
pr iva Q,pJ Sliplly |9 p Wi
(4.19)

W(t) W)

On the other hand, for p € I-OIO(Q) we use Proposition4.3tofindu € 8H1 Qcw
such that divu = p and ||u||% < ||p||(2). Proposition 4.4 then implies that if we set
v = Mu € W(t) we have that J div 4 v = p and ||u||§v(,) < |IplI3. Then

| |2:f divavs = (Qlp.v) <|alp| i
/;217 QP A 4 W) t P W) W(t)

s|ete|,, 1elo=1plo < || (420

W) W)

Hence

< H ! H < . 421
Iiplo S |9 p W ~ Ipllo (4.21)

We deduce from (4.21) that the range of Qll is closed in WW(¢) and hence that
Qtl is an isomorphism from I-DIO(SZ) to Ran(Qtl) C W(t). Now we argue as per
usual (see for instance [15]) to deduce that

(Ran(Q;))™ = V(1) and hence W(r) = V(1) Sy Ran(Q})).  (4.22)

Indeed, the inclusion V(t) C (Ran(Qt1 )L is trivial. To prove the opposite inclusion
We suppose w € (Ran(Qtl))J-. Then

0= / pdivqwl forevery p € H(Q) = divqwJ = C (4.23)
Q

for some constant C € R. However,

N
@ % = V1 + 18120/

4
+ ] N-w=0 (4.24)

soC =0and w € V(¢).
Now we use (4.22) to deduce the following:
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Theorem 4.5. Suppose that A € OV(t))* and that A(v) = 0 for all v € V().
Then there exists a unique p € H°(Q) such that

Aw) = (Q}p, w) = /deivAwaorallw eW().  (4.25)

W(r)
Moreover,
Il S IATov@)* - (4.26)
We can also use this to deduce the following theorem:

Theorem 4.6. If (v, &) satisfy

(@ w) + E w- Mg +[v- N, w- N =f

Fl-wJ—/ J(w-1)F>
Q R

l
—/ oF3(w - M)+ F* w—[w-N,FC+ F), 4.27)
¢

forall w € V(t), then there exists a unique q € 1-70(52) such that (3.26) is satisfied.
Moreover,

ligllo < Nvlly + IF N ey - (4.28)

where F € (H')* is given by

l
<]-‘,w>=/ Fl-wJ—f F4-r(w-r)—/ Jw-1)F.  (4.29)
Q %,

—£

Proof. Define A € W (¢))* via

AW) = — (v, w) — E.w- M1z —[v-N,w~N]z+/ Flowg

Q
4
—/ J(w-r)FS—/ oF30(w-N)+ F* w—[w-N, F® + F'],.
s —L
(4.30)

Then A (v) = 0 for all v € V(¢), so Theorem 4.5 yields g and shows that (3.26) is
satisfied.
Using Propositions 4.3 and 4.4 we can find w € 87—[1(9) C W(t) such that
Jdiv 4w = q. Then
¢
lalf == @+ [ Frows= [ P - [ swoor
Q —L N
S llwlwey (0 + 1F gy < llgllo (vl + 1F N gys) . (4.31)

which yields the estimate (4.28). O
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4.3. The n Dissipation Estimate
In what follows we write
H(—£,0) = H*(—¢,0) N HO(—¢, 0) (4.32)
for s > 0. Two important facts about these spaces are recorded below.

Proposition 4.7. Let (X, Y) , denote the (real) interpolant of Banach spaces X, Y
with parameters s € (0, 1), g € [1, oo] (see for instance Triebel’s book [34] for
definitions). We have that

(H°, A", > = H* (4.33)
and
(HYY*, (Y50 = (H*)*. (4.34)

Proof. The former follows from Theorem 1.17.1/1 of [34] and the latter follows
from Theorem 1.11.2/1 of [34]. O

Remark 4.8. Here we have used real interpolation, but analogous results hold for
complex interpolation.

We can now use these and usual elliptic estimates to get an interpolated elliptic
estimate.

Theorem 4.9. Suppose that & € H(—¢, 0) is the unique solution to
&, 013 +[h, 0], =(F,0) (4.35)

forall® € H' (=, 0). If F € (H*(—¢, £))* fors € [0, 1] then & € H>™5(—¢, €)
and
2 2 2
11152 < Lhl; + FEI sy - (4.36)
Proof. We sketch the proof in several steps.
Step 1 Elliptics at the endpoints with h = 0

Suppose for now that 4 = 0. We get the following estimates: if F' € (HO* =
HO, then & € H? and

2 < 2
18152 < IE I 0 - (4.37)

On the other hand, if F € (H')* then we get no improvement of regularity for £,
but we have the estimate

2 2
1§12, S IFIZ . - (4.38)

Step 2 Elliptics with h = 0
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Again assume 7 = 0. We may then apply Proposition 4.7 and the usual the
usual theory of operator interpolation to deduce that if F € (H*)*, then £ € H>™*
and

2 < 2
1§ W S NN g - (4.39)

Step 3 Elliptics with F = 0
Now we consider the case F' = 0. In this case a standard argument reveals that
& € C*and

1E01%, < Cxlhl7 (4.40)

for any k > 0, where C; > 0 does not depend on the solution or /.
Step 4 Synthesis
We now combine Steps 3 and 4 to deduce that (4.36) holds. O

The derivative operator d; is a bounded operator from H L—g, 0) to L2(—¢, £)
and from L2(—¢, £) to (HOl (—¢, £))*, and so the usual theory of interpolation guar-
antees that

o1 H'2(—,0) — [L2(—€,0), Hy (—0. 01}, = (Hy) (€, ). (4.41)

is a bounded linear operator. The trouble is that HOIO/ 2(—2, 0 c HY2(—¢, ¢) (fora
proof of this and precise definitions we refer to [25]), and so the previous theorem
is not ideal for dealing with F of the form

¢
(F,0) :/ f010. (4.42)
—t

As a result, we need the following variant:

Theorem 4.10. Suppose that & € H' (0, €) is the unique solution to
l
Gons=[ oo (443
—L

forall & € H'(—¢, ¢), where f € H'2(—¢, £). Then & € H?(—¢, £) and
16152 S IFI3)s - (4.44)
Proof. Using 6 = £ as a test function in (4.43) provides us with the estimate
€1 < 1Mo - (4.45)

Now let ¢ € CX°(—£,£) and let ¢ = ffg @. Then ¢ — ¢ € H'(—¢, ¢) and
hence

J4

¢ I _ _ _
— 31— )+ - )=/ (e —@). (446
./—za 1+ 10120)? o orteste e —Ef =9 :
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Since

¢ ¢
d1(¢ — ¢) = 19 and /Zg&??:g@/e& =0 (4.47)

we then have that

)4 91& 4
0 d1¢ + g& =/ d (4.48)
/_Z e Tste= | foe

for every ¢ € C2°(—¢, £). From this we immediately deduce that x := ¢ 91&(1 +
181201%)~ /% — f is weakly differentiable with

dix =g € H'(—¢, 0). (4.49)

Thus x € H*(—¢, £) and

xla < lxllo +M0uxly S &N+ 1F o+ 118&N S W fllo, (450

where in the last inequality we have used (4.45).

Now we may estimate
S+ xlhi SIFI 2

18112 = H‘/l + 10120 PA(f + 1)
1/2

+ lxl2 S Wl (4.51)

From this estimate we immediately deduce (4.44). O
Now we use Theorems 4.9 and 4.10 to get the n dissipation estimate.

Theorem 4.11. Suppose that (v, &) satisfy

@ )+ E w- Mg +[v-N,w- N =f Flowg

Q

4
—/ J(w-r)F5—/ oF3 i (w- M)+ F* w—[w-N,FO+F'],
R

(4.52)

forall w € V(t). Then for each 0 € H! (—£, 0) then there exists w[0] € V(t) such
that the following hold:

(1) w[@] depends linearly on 0,
) w[] - N =60onx%,
(3) we have the estimates

1wl S 1613, and [wlO1yq) < 19115, (4.53)
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(4) we have the identity
14
& 01z + 1,01 =(G.0) —f o F?0,0, (4.54)
—L
where G and h are defined as follows. First, h is given by
[h, 0] = [v-N, 0] — [F®+ F7,0],. (4.55)
Second, G € (1_"11/2)* is defined via
(G,0) = — (v, w[O])) + (F, w[o]), (4.56)

with F € (H")* given by

¢
(F, w) =/ F! -wJ—/ J(w-t)FS—/ F* . w. (4.57)
Q o -
Consequently, & satisfies

2
100 S 100 0~ N 1T+ [F2 40+ PR a.58)

Proof. Letd € H' We may again employ the Neumann problem analysis (see for
example [23]) to find ¢ € H?() such that w = MV ¢ € V(t) (with M as in (4.9))
such that

divgw=0 in Q
w-N=6 onX (4.59)
w-v=0 on X
and (4.53) holds. Let us write w[#] to denote this function. We then have that
¢
(&,0)1,x +[h,0]e=(G,0) —/ o F33,0 (4.60)
—L
forall 6 € I—OII, which is (4.54). We may decompose & = &1 + &, where
61,013 + [h, 0] = (F, 0) (4.61)

and
l
GRATES —/ o F39,0. (4.62)
—¢

We then apply Theorem 4.9 with s = 1/2 to & and Theorem 4.10 to & in order to
arrive at (4.58). 0O
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5. Elliptic Theory for the Stokes Problem

5.1. Analysis in Cones

Consider the cone of opening angle w € (0, ) given by
K,=|xeR?|r>0and6 e (-7/2, —n/2+a))], (5.1)

where (r, 0) are standard polar coordinates in R? (i.e. = 0 corresponds to the
positive x; axis). We write

r- = {x eR?|r >0and9:—rr/2} and

F+={xeR2|r>0and0=—n/2+w} (5.2)

for the lower and upper boundaries of K,. For a given w € (0, w) we will often
need to refer to the critical weight

8y :=max {0,2 — /w} € [0, 1). 5.3)
Next we introduce some notation for special matrix-valued functions.

Definition 5.1. We say that a map 2 : K, — R?*? is suitable for the Stokes
problem if it satisfies the following four properties.

(1) 2 is smooth on K, and 2l extends to a smooth function on K, \{0} and a
continuous function on K,,.
(2) 2 satisfies the following for all a, b € N:

lim  sup (o) 0120, ) (r,0) = 11| =0
r=>09e[—m/2,—7/2+w]

lim sup (rd) (s (r, 0)9 Ak (r, 9)]‘ =0fork € {1,2}
r=>09¢e[—m/2,—7/2+w]

lim sup (ra,) LA, ) — 1]‘ =0
r=09¢e[—m/2,—7/2+w]

lin%)(rar)”[‘)l(r, )y —v]=0forby = —m/2, — /2 + w
r—

(5.4)

lim (78, ) [(2[1) AT )t + @)t ® QlT(le)) (r, 60) — 1]
r—0
=0for6y=—n/2,—n/2+w
where (r, 6) denote the standard polar coordinates and (z1, z2)* = (z2, —21).

(3) The matrix A2 is uniformly elliptic on K,,.
(4) detA =1and9;(;;) =0fori =1, 2.
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We now concern ourselves with solving the 2{—Stokes problem in the cone K,:

divy S (g, v) = G! in K,
divgg v = G; in K, 5.5)
v-Av =Gy onT'y

uDg vy - (Av)+ = G‘:‘t onl'4,

where here the operators divg and Sy are defined in the same way as div 4 and
S 4. Note that in the case that 2l = I4», the system (5.5) is the standard Stokes
problem

divS(g,v) = G' inK,

divv = G32 in K, (5.6)
v-v=Gy onIl'4+
pDvv -7 =G4 onTy.

We note that the assumptions in (5.4) are needed to show that the operators appearing
in (5.5) behave like the operators in (5.6) near 0 € K.
Following [23], for k € N and § > 0 we define the weighted Sobolev spaces

WEKo) = fu | lullye < o0}, (5.7)
where
||u||€v§ = Zf x| |0%u(x)|* dx. (5.8)
lo|<k = 7

We then define the trace spaces w;“”z(ri) as in [23].

Theorem 5.2. Let w € (0, 1), 8, € [0, 1) be given by (5.3), and 6 € (8y, 1).
Suppose that 2 is suitable for the Stokes problem in the sense of Definition 5.1.
Assume that the data G', G%, G, Gi for the problem (5.6) satisfy

3/2

G' e W(K,),G* e W}(K,), G} e W;/*(T2), GL e W)/2(T2)  (5.9)

as well as the compatibility condition

/ G2=/ G3++/ G (5.10)
Ko I

Suppose that (v, q) € H'(K,) x H*(K,) satisfy divgev = G2, v - v = Gi on
'y, and

/ E]D)Q(v :Dgw — g divg w
K, 2

_ 1, 4 .(%’)L / 4 .(Q[")L
_/;Q)G w + l“+g+w 2] + Fig_w 20| (5.11)
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forallw € {w € HY(K,) | w - (le) = 0 on I'y}. Finally, suppose that v, q and
all of the data G' are supported in K,, N B[0, 1. Then D*v, Vq € Ws (Ky) and

L&l

+1val, < |6,

ot HG2

+ HG3

3
ot HG

5|

+HG‘1H +HG4H ) (5.12)
Wsl/z +W51/2

Proof. In the case 1 = I the result is essentially proved in Theorem 9.4.5 in
[27] except that there the results are stated in a three-dimensional dihedral angle.
However, the analysis begins with the problem in two dimensions and is easily
adaptable to the 2A-Stokes problem (5.5). The key to the proof is an application
of Theorem 8.2.1 of [23], which characterizes the solvability of elliptic systems
in terms of the eigenvalues of an associated operator pencil. The assumptions on
2, in particular (5.4), guarantee that the “leading operators” (in the terminology
of [23]) associated to (5.5) are exactly the operators appearing in (5.6), and hence
the problems (5.5) and (5.6) give rise to the same associated operator pencil. The
eigenvalues of the pencil associated to (5.6) may be found in the “G-G eigenvalue
computations” of [28] (with x; = x2 = 7/2). Indeed, the latter guarantees that the
strip

{zeClO<N() <1-6} (5.13)
contains no eigenvalues of the operator pencil associated to the Stokes problem

(5.6) in the cone K, which are +1 + nrr/w for n € Z. Thus we may use Theorem
8.2.1 of [23] on (5.5) and then argue as in Theorem 9.4.5 in [27]. O

5.2. The Stokes Problem in Q

We now turn to the study of the Stokes problem in €2:

divS(g,v) =G' inQ

dive = G2 in Q

v-v:Gi on X (5.14)
uDvwr:Gi on X

v-v=G2 on X

uDvv -t =G* onZ;.

In what follows we will work with the spaces W(é‘ (), whY 2(8 ), and W;(Q)
as defined in “Appendix C”.

Next we define X5 for 0 < § < 1 to be the space of 6—tuples

(Gl, G G}, G, GY, G‘i) e WO(Q) x Wh) x W2(3) x W (y)

Wi (2) x W2 () (5.15)
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/G2=/ Gi+/ G (5.16)
Q b R

We will now formulate a definition of weak solution to (5.14) for data in this
space.
Definition 5.3. Assume that (Gl, G2, Gi, G3, Gi, G‘i) € X5 forsome 0 < § <
1. We say that a pair (v, g) € HY(Q) x F'IO(Q) such that divv = G2, v-v = G3
on 9€2, and

/ﬁDv:Dw—qdivw:/Gl-w—f—/Gi(w-r)—}-/ Gi(w-r)
(5.17)

forallw € {w € H'(Q) | w-v = 0 on 92} is a weak solution to (5.14). Note that
the integrals on the right side of (5.17) are well-defined by virtue of (C.10) and
(C.11). Also G2 € H°(Q) and G3 € H'/2(3Q) for the same reason.

such that

We have the following weak existence result:

Theorem 5.4. Let (G], G2, Gi, G3, Gi, G‘i) € X5 for some 0 < & < 1. Then

there exist a unique pair (v, q) € H'(Q) x I-OIO(SZ) that is a weak solution to (5.14).
Moreover,

||v||1+||q||0<HG‘H +HG2

. HG3

ot HG“H . (5.18)

Proof. We first use (C.10) to see that GZ € HO(Q) and G> € H1/2(8§2). Choose
0 € W;() such that |z = G and [z, = G with |3l < [IGsll,,32. Using,
8

for instance, the analysis in [23], we may find ¢ € H 2(Q) solving

—Ap =G> —divi inQ (5.19)
Vo -v=G? on 92 '
with
w5 |el, + [, < [0, [ fyse ©20

Next we find u € JH'(Q) with divu = 0 such that
/ﬁDu:Dwzf Gl.w—ﬁD(V¢+5):Dw+/ G*w - 1) (5.21)
Q2 Q 2 a0

for all w € JH!() such that divw = 0. This is readily done with the Riesz
representation theorem, and we find that

el < HGl (5.22)

ot HG2

,+ HG3

ntle],

1/2

Finally, we use Theorem 4.5 (withn = Osothat 4 = I, etc)tofindg € I-OIO(Q)
such that (5.17) holds with v = u + v + V. We then easily deduce the estimate
(5.18), which in turn implies the uniqueness claim. 0O
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Next we turn to the issue of second-order regularity. To develop this theory we
will first need the following technical result, which constructs a special diffeomor-
phism:

Proposition 5.5. Let K,, C R? be the cone of opening o € (0, ) defined by (5.1),
where w is the angle of Q2 near the corners, and let 0 < r < min{¢, {o(—£)/2}.
Then there exists a smooth diffeomorphism V : K, — W(K,,) C R? satisfying the
following properties.

(1) W is smooth up to K,,.
(2)T_ =W ({x eR? | x; = —€, xa < Lo(—O))).
(3) We have that W~ (2 N B((—£, &o(£)),r)) S 'y N B0, R) and ¥~1(Q N

B((—¢, %(0), ) € Ky N B(O, R) for R = /2r2 +2r* (|50 .-

(4) The matrix function A(x) = (DW(x))~7 is smooth on K, and all its deriva-
tives are bounded. Moreover, U satisfies the four properties listed near (5.4).

Proof. Let x € C®°(R) be such that x(s) = 1 fors < r and x(s) = 0 fors > 2r.
Leta = {6(—2), which is related to w via —cotan(w) = «. Define ¢ : [0, c0) —> R
by

$(s) = x($)o(=L+ )+ (1 = x(s))as, (5.23)

which is well-defined for all s € (0, o0) since 2r < 2¢ and hence {o(—£ + s) is
defined on the support of x. It’s easy to see that ¢ is smooth, ¢(0) = ¢o(—¥), and
£’(0) = a. Also, ¢(s) — as is compactly supported in [0, 00). We also define the
open set

G = |x €R?|x; > —fand x; < ;(xl)} (5.24)
and note that
G N B((—£, so(=0)),r) = QN B((—¢, {o(—=£)), 1) (5.25)

since ¢(s) = ¢o(—€ + ) for s € [0, r].
Next we define the map W : K, — R? via

W(x) = (x1 — €, x2 —ax; + £ (x1)). (5.26)

It is a trivial matter to see that W is smooth on K, and that ¥ is a smooth diffeo-
morphism from K, to G; with inverse given by

U, y2) = 01+ 6 2 — i 4 0) + a(yr + ). (5:27)

This proves the first item, and the second item follows trivially.
To prove the third item we first note that ¥ (I'y) = {x € R? | x; > 0,x) =
Z(x1))}. From (5.25) and (5.27) we find that if y € Q2 N B((—¢, {o(—¥£)), r) then

2
W[ = 01+ 024202 = 80002 +2[50(=0) — o) + (v + O
<22+ 2r% 1 ol1 2 - (5.28)
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A similar calculation works for y € ¥ N B((—¢, {o(—¥)), r), completing the proof
of the third item.
We now turn to the proof of the fourth item. The matrix 2(x) = (DW(x))~T

is given by
Ax) = (é o= fl/(xl)) . (5.29)

From this we easily deduce that 2 is smooth with derivatives of all order bounded
in K,,. The equality (5.29) implies that 2 satisfies (5.4). The fact that o — ¢'(x) is
compactly supported in (0, 0o) then implies that A2 is uniformly elliptic; indeed,
it is easily verified that

QAAT ())& > v € (5.30)

forall x € kw, where

7112 2 4
- o =4l =870 + lla =}
y:l—{—Ha I \/ azc pe el (5.31)

Finally, we note that 9; (%1;;) = Ofori = 1, 2, which follows by direct computation.
This completes the proof of the fourth item. O

We may now proceed to the proof of second-order regularity.

Theorem 5.6. Let w € (0, ) be the angle formed by ¢y at the corners of @, &, €
[0, 1) be given by (5.3), and § € (8., 1). Let (G', G*,G3., G, G4, G*) € X,
and let (v,q) € H'(Q) x I-QIO(Q) be the weak solution to (5.14) constructed in
Theorem 5.4. Then v € W2(S2), q € W;(Q), and

2 2 1
ol + gy < 6]

e,

,+ HG3

n+ e,

gz (532

Proof. For the sake of brevity we will only sketch the proof. The omitted details
may be filled in readily using standard argument.

Step 1 Estimates away from the corners

Away from the corners we know that 32 is C2, so we may apply the standard
elliptic regularity theory (see for example [2]) for the Stokes problem with boundary
conditions as in (5.14) to deduce that if V C  is an open set with a C? boundary
whose boundary agrees with dQ except near the corners, then (v, ¢) € H2(V) x
H'(V) and

12, + g1y,

e ([o s, + e, ] e+ o] n) - 39
Here we have used the fact that V avoids the corners to trivially estimate
P 5 s R |,
HO(W) H'(W) H3/12(WNaQ) H/2(WNaQ)
<”G1 +HG2 +HG3 o ”G4 " (5.34)
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where V C W C  is another open set that avoids the corners of 2.

Step 2 Estimates near the corners

The key step is to get weighted estimates for the solution near the corners of
the domain. To this end we introduce a small parameter

2o(—0) —1+,/1+2 ||§0||2C2

2 21120l

0 <r <min{ ¢, (5.35)

and consider U, = Q N B((—¥, ¢o(—¥)), r). We choose a cutoff function v €
CX(B((—¢, ¢to(—£)), r)) such that v > 0 and ¢y = 1 on B((—¢, {o(—10)), r/2).
By using v as a test function in the weak formulation and integrating by parts
(which is justified by Step 1 since Vi is supported away frpm the corner) we find
that (v, g) = (v, g) is a weak solution to (5.14) with G' replaced by G', for
G'=yG' — uDvVy — udiviv ® Vi + Vi @ v) + gV
G>=yG*>+v-Vy
G =vG3
G'=vG*+ VY + VY Qv)v - 1.

(5.36)

It’s clear that (G', G2, G3, G*) € Xs and that (7, §) € H'(Q) x HY(Q).

Next we note that because of the assumption (5.35) we know that U, NI
is actually smooth away from the corner point (—¢, {o(—¥)); indeed, the upper
boundary is the graph of ¢y, which is smooth, and the side boundary is a straight
line. We then employ the diffeomorphism W~! constructed in Proposition 5.5 to
map U, to w! (Uy) € K, where K, is a cone of opening angle .

Let (w, 8) and G' denote the composition of (7, §) and G', respectively, with
W~ Itis then a simple matter to verify that (w, #) € H'(K,,) x HO(K,,) and that

1/2

G' e W)(K,),G* € Wi(K,),GL e W)*(T1), 6L e W}2(Ty)  (5.37)

where '+ denote the top and bottom sides of the cone K,,. Moreover, (w, ) and
the G are all supported in K,, N B[O, 1] due to the third item of Proposition 5.5
since (5.35) guarantees that 2r2 4214 ||;“o||2c2 <1

Next we use the diffeomorphism to change variables in the weak formulation
to derive a new identities for (w, ): divgg w = G% in Ky, w-Av = G3 |Av| on Ty,
and

/ X Dyw : Dy — 6 divg T
K, 2

Av)t Q)+
- Loy 4y / . 5.38
wag L A e T T O

forall Y € H'(K,,) such that Y- (v) = 0on I'+. This means that (w, 0) is a weak
solution to the problem (5.5) with G!, G? replaced by G!, G? and G2, Gi replaced
by gi [RAv], Qi |2v|. The properties of W given in Proposition 5.5 guarantee that
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Theorem 5.2 is applicable and we then arrive at the inclusion (w, 0) € W(S2 X Wal
and the estimate

2 2
2 1 2 3
i+ 1013, < |0, o+ 192

“fa

e Hgi iv; . (5.39)

4
3/2 Hg

Upon changing coordinates back to 2 we then find that

2
Wl

3/2 +

+ HGZ

+ ”G3

1
198200, + 181, < |61

<lol,,

ot HG2

+ HG3

et lull 3 + P10
(5.40)

A similar argument provides us with an estimate analogous to (5.40) near the
right corner of €2, namely the point (£, {o(£)). In this case we must employ a reflec-
tion of €2 across the x» axis in order to use the diffeomorphism from Proposition 5.5,
but this does not change any of the essential properties of the diffeomorphism, and
so the analysis proceeds as above. Writing U ,i for the neighborhoods of the left
corner (—) and the right corner (+4), noting that our cutoff functions are unity on
U, /2, and employing the estimate (5.18), we then find that

0Bz + 100 + 020, + 1050

<) <HG1

+ ”62

+ HG3

4
e+ |6

m) (5.41)

Step 3 Synthesis
To conclude we simply sum (5.33) and (5.41) with an appropriate choice of V
and r to deduce that (5.32) holds. 0O

In what follows it will be useful to rephrase Theorem 5.6 as follows: for 0 <
8 < 1, we define the operator

Ts - WHRQ) x WH(Q) — %5 (5.42)
via
Ts(v, q) = (divS(q,v),divv, v -n|g, v -n|s, uDvn - t|g, uDvn - t]g,).
(5.43)

We may then deduce the following from Theorems 5.4 and 5.6:

Corollary 5.7. Let § € (8, 1) be as in Theorem 5.6. Then the operator Ty defined
by (5.42) and (5.43) is an isomorphism.
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5.3. The A-Stokes Problem in €2

We now assume that € W‘S5 /2 is a given function with § € (0, 1), which in
turn determines A, J, etc, and we consider the problem

divg Sa(g,v) =G! inQ
div g v = G? in Q
‘N =G3 )
v N =0y , o (5.44)
pDAvN -T =G5 onX
v-v =G on X
uDgqvv - T = G4 on Xj.
Note here that ' = N — d;ne; for N = —91pe; + e> an outward normal vector

on X and 7 =T + d1nep for T = e; + 91¢per the associated tangent vector.
We now show that under a smallness assumption on 7, the problem (5.44) is
solvable in weighted Sobolev spaces. We begin by introducing the operator

Tsln] : WA(Q) x WH(Q) — Xs (5.45)
given by

Ts[nl(v, q) = (diva Sa(g, v),divgv,v- Nz, v-v|g,, uDuN
Ty, pDov - 7l3,). (5.46)

Proposition 5.8. Suppose that n € W(S5 Pisa given function that determines A, J,
etc. Then the map Ts[n] defined above is well-defined and bounded.

Proof. Proposition C.4 implies that
2
W2(Q) — W'(Q)forl <r < 5 (5.47)

We similarly find that n € H*T!/? for each 1 < s < min{m/w, 2}. This, the
usual Sobolev embeddings, the weighted Sobolev embeddings of “Appendix C”,
the product estimates of “Appendix D”, and trace theory then imply that the map
Ts[n] is well-defined from W2 (Q) x W) (Q) to X5. O

In fact, the map Ts[n] is an isomorphism for some values of § under a smallness
assumption on 7.

Theorem 5.9. Let § € (84, 1) be as in Theorem 5.6. There exists a y > 0 such
that if ||r;||€v5/2 < vy, then the operator Ts[n] defined by (5.45) and (5.46) is an
8

isomorphism.

Proof. Assume initially that y < 1 is as small as in Lemma E.1. We can rewrite
(5.44) as

Ts(v,q) = (G' (v, ), G*(v), G3.(v), GL(v), G2, G (v) =: G(v, @), (5.48)
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where T is defined by (5.7) and

G'(v,q) = G' +divi_a Sa(g. v) — div uD;_ 4 (v)
G*(v) = G* +div;_4 v
Gl () = (14 (3120)) G2 + d1nvy]
G1 ) = 1+ 3160 '[G + uD;_avN - T (5.49)
— 131D AVN - er — D gqver - T) — pu(d1m)*D gve - e]
G =G
Gt =G* + ub;_4vv - 1.

A variant of the argument used in Proposition 5.8 shows that G : W(;Z(Q) X
W; (2) — X; and that we have the estimates

I ~2 ~3 3 4 4
19 Dllx; < Pl 5) (H (6.6%6L.cl.ch.ch)| + vl + llqllwg)

19140 = G2 4Dz, = Pl (v = valy +llar =2l ).
(5.50)

where P is a polynomial with non-negative coefficients such that P(0) = 0. The
coefficients depend on €2 and the parameters of the problem but not on v, ¢, n or
the data.

Since § € (84, 1) as in Theorem 5.6, we know that 75 is an isomorphism.
Consequently, (5.48) is equivalent to the fixed point problem

W, q) =T; 'G(v, q) (5.51)

on W2(Q2) x W (). The fact that Ty is an isomorphism and the estimate (5.50)
then imply that if y is sufficiently small, then

Pdnllys2)

—1
7]

<1/2, 5.52
xwiai) =V (5:52)

and so the map (v, ¢g) — T{l G (v, q) is acontraction. Hence (5.51) admits a unique
solution (v, ¢) € WF(Q) x VT’%(Q), which in turn implies that (5.44) is uniquely
solvable for every 6—tuple (G, ..., G*) € X;. This, the first estimate in (5.50),
and (5.52) then imply that T3[n] is an isomorphism with this choice of y. O

5.4. The A-Stokes Problem in Q with 8 # 0

Previously we considered the A—stokes problem (5.44) with the boundary
conditionD gvv -7 = G* on X. Now we consider the problem with the boundary
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condition D q4vv - 7 + Bv - T = G* on I;:

div 4 Sa(g, v) = G! in Q
divgv = G? in Q

N =G3 z
vN=Gy o (5.53)
puD AN - T = G7. on ¥
v-v =G on X
ubDqov -7+ Bv-T=G* onZy,

where 8 > 0 is the Navier slip friction coefficient on the vessel walls.

Theorem 5.10. Let § € (8, 1) be as in Theorem 5.6. Suppose that ||17||$}V5/2 <v,
8

where y is as in Theorem 5.9. If(Gl, G2, Gi, G3, Gi, Gf) € Xs then there exists

a unique (v, q) € Waz(Q) X Wal () solving (5.53). Moreover, the solution obeys
the estimate

ot HG2

ol +lal, < |6, o A

+ HGi

2
4 4
\W;/z et et o1 e 63

Proof. For 0 < § < 1 define the operator R : WBZ(Q) X WSI(Q) — X via
R(v,q) =1(0,0,0,0,0, Bv - v[s,), (5.55)

which is bounded and well-defined since v - v € W; / 2(2 ). In fact, the embedding
3/ 2(2 ) — / (Xy) is compact, so R is a compact operator.

Theorem 5. 9 tells us that the operator Ts[n] is an isomorphism from W5 (R2) x
Ws (R2) to X;5. Since R is compact we have that T5[n] + R is a Fredholm operator.

We claim that T5[n] + R is injective. To see this we assume that T5[n](v, g) +
R(v, q) = 0, which is equivalent to (5.53) with vanishing G’ data. Multiplying the
first equation in (5.53) by Jv and integrating by parts as in Lemma 3.1, we find
that

/3|DAU|21+/ Blv-t>J =0 (5.56)
Q2 5,

and thus that v = 0. Then 0 = V49 = AVq = 0, which implies, since A is
invertible (via Lemma E.1), that g is constant. Since g € V(f/(sl we then have that
q = 0. This proves the claim.

We now know that T5[n]+ R is injective, so the Fredholm alternative guarantees
that it is also surjective and hence is an isomorphism. From this we deduce that
(5.53) is uniquely solvable for any choice of data in X and that the estimate (5.54)
holds. O
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5.5. The A-Stokes Problem in Q with a Boundary Equations for &

‘We now consider another version of the .4A—Stokes system in €2 with boundary
conditions on ¥ involving a new unknown &:

diva Sa(g.v) = G! T

divgv = G? i

v N = Gi on X
Sa(q, v)/:f = [gE — o (W + G6)]N+ i L +G s oz
vov=G:- on X
(Salg.v)v—pv) -t =G* on X
FO ey (E0 = Gl

(5.57)
We now construct solutions to (5.57).

Theorem 5.11. Let § € (8, 1) be as in Theorem 5.6. Suppose that ||77||€V5/2 <y,
5

where y is as in Theorem 5.9. If
(6'.6% 61636464 ) e x,, (5.58)

Go, 3106 € W;/z, and Gi € R, then there exists a unique triple (v, q,&) €
W82 () x VT/SI () x WSS/2 solving (5.57). Moreover, the solution obeys the estimate

191,z + 11, + g5 < 61

+ H62

e,

G? ?
3/2 W;/z

+|st], uz+HG e+ 17,

172 + HB]G H 172 + [G7]£ (5.59)

Proof. We employ Theorem 5.10 to find (v, g) € W(SZ(Q) X W;(Q) solving (5.53)
and obeying the estimates (5.54). With this (v, ¢) in hand we then have a solution
to (5.57) as soon as we find & solving

91 N ¢ G
g€ — 00 (—) = Sa(g, VN - +001G° — (5.60)
(1 +191¢01*)3/2 NP IV
on X subject to the boundary conditions
01§ 3) 7
Fo| —————=+F ) () =GL. (5.61)
((1 + 1160232 .
1/2

The estimate (5.54) guarantees that S 4(q, v)N - (X), so the usual

I/\f |
weighted elliptic theory implies that there exists a unique & € W; >/2 (%) satisfying
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(5.60) and (5.61) and obeying the estimate

2 5

N o2 G )
HE 5”8 @oN-=| o act| s 16T
Wi~ A TV T w2 NP e
8
2 2
< ||v||%,vsz + IIqllﬁnVal + H 81G6‘ g HG5 H i [G'];. (5.62)

Then (5.59) follow by combining (5.54) and (5.62). O

6. Energy Estimate Terms

We will employ the basic energy estimate of Theorem 4.1 as the starting point
for our a priori estimates. In order for this to be effective we must be able to estimate
the interaction terms appearing on the right side of (4.1) when the F' terms are
given as in “Appendices A.1 and A.2”. For the sake of brevity we will only present
these estimates when the F' terms are given for the twice temporally differentiated
problem, i.e. when F' are given by (A.9)—(A.14). The corresponding estimates
for the once temporally differentiated problem follow from similar, though often
simpler, arguments. When possible we will present our estimates in the most general
form, as estimates for general functionals generated by the F’ terms. It is only for
a few essential terms that we must resort to employing the special structure of the
interaction terms in order to close our estimates.

In all of the subsequent estimates we abbreviate d = dist(-, M), where M =
{(—£, to(—1)), (£, £o(£))} is the set of corner points of d€2. Throughout this section
we will repeatedly make use of the following simple lemma, whose trivial proof
we omit:

Lemma 6.1. Suppose that d = dist(-, M). Let 0 < 8 < 1. Then d—% € L" () for
1<r<d/2

Note also that we will assume throughout the entirety of Sect. 7 that n is given
and satisfies

2 2
o (s.m IO 5 g + ||3t77(f)||H3/2(((’e>)) <y<l 6D

where y € (0, 1) is as in Lemma E.1. For the sake of brevity we will not explicitly
state this in each result’s hypotheses.

6.1. Generic Functional Estimates: Velocity Term

On the right side of (4.1) we find an interaction term of the form

14

<f,w>=/F‘.wJ—/ F4~w—/ J(w-1)F> (6.2)
Q —L s

for w € H'(R). Our goal now is to prove estimates for this functional. We will

estimate each term separately and then synthesize the estimates. We begin with an

analysis of the F! term.
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Proposition 6.2. Let F L pe given by (A.2) or (A.9). Then we have the estimate

f]w~F1
Q

Proof. We will prove the result only when F! is given by (A.10), i.e.

< wlly WE+EVD (6.3)

for each w € H ().

F' = —2divy, 4 S4B p, du) + 2u div 4 Dy 43,u
— diVa,zA SA(p,u) +2pdivy, 4 Dy, au + pdiv g DB,ZA“' (6.4)
The result when F! is of the form (A.2) follows from a similar but simpler argument.

We will examine each of the terms in (6.4) separately. The estimate (6.3) follow by
combining the subsequent estimates of each term.

TERM: —2divy, 4 S4(0; p, 9,u) We begin by estimating

)

+f9|w| 10Vl [V27] (3, p| + Vol =2 1 + 11, ©.5)

/Jw-(—Zdiva,ASA@,p, a,u>)‘§/ fwl 18,Vil (198 p] + [V23,u
Q Q

For I we choose ¢ € [1,00) and2 < r < 2/6 such that2/g + 1/r = 1/2 and
estimate

< wlize 10, Vifll o [d7

8 Sy72
v ([4°900p] 2+ |@* V200 )
< Tl 18,97l (18Pl + Ny )
< Tl 13mls (1821 + 18wl ) S lwl VEVD. 66)

For I1 we choosem =2/(2—s),2 <r < §/2suchthat 1/m+1/r < 1, whichis
possible since § < 1 < 5. We then choose g € [1, oo) suchthat3/g+1/m—+1/r =
1. This allows us to estimate

1T < |wllze 19, Vil o | V27

o (0P| g + Vo] )

@~
Lm
S Nl 1ol [ 923 (10plyy + 1V0alyy)

< Wl 03mlay2 Wls o (100l + Nouuly2)
< |lwll{ VEVEND = ||, EVD. 6.7)

TERM: 2 div 4 Dy, 40;u We begin by estimating

| w0 CudivaDyazo| £ [ i 195
Q Q

+/ |w||8,Vr_;|‘V28,u — I+ 11 (6.8)
Q



812 YAN Guo & IaN Tice

For I welet2 < r < 2/6 and choose g € [1, 00) such that2/q + 1/r = 1/2. We
then estimate

I < llwlq | V8,7

Lr

L [a=2] . [d® Vol o < Twih 18elly 1V 3wl

S wlh 19mllaga 1l < lwlh VEVD. (6.9)
For 11 we choose the same r, g as for I to estimate

11 < lwllgq |8,V |72, [d° V0

L 12

S lwly 13mlls 13l S llwly VEVD. (6.10)

TERM: — diVa}A S 4(p, u) We start by bounding

/Jw-(—divazASA(p,u))'§/ |w|‘V8t2ﬁ’(|Vp|+’V2uD

Q ' Q

+/ |w|‘V8t2ﬁHV2ﬁ‘|Vu|=:I+II. 6.11)
Q

For I we choose 2 < r < 2/§ and g € [1,00) such that 2/q + 1/r = 1/2. We
then bound

I < |lwlipqe

vazil,, 4

1) Sy72
o (Il + [av] )
< lwlly |[Va7a) (el + luly: )

2 . <
o7n, , (1pliy + lullyz) < ol VDVE. 6.12)

S lwlly

For I1 we choosem =2/(2—s),2 <r < §/2suchthat1/m+1/r < 1, whichis
possible since § < 1 < s. We then choose g € [1, oo) suchthat3/g+1/m+1/r =
1. Then

115 Wl [voza| |2, 147, 1@ vul
S lwlhy || |2 _ 1vuly,
twl [o7n], il 2 lully < Tl VDVEVE = il VDE.
6.13)
TERM: 2 divy, 4 Dy, q4u We first bound
/QJw-(ZudivalADa,Au) §/Q|w||vatﬁ|2‘v2u‘
—i—/ﬂlw||Vatﬁ|‘V28,ﬁ \Vul| = I +11. (6.14)
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For I welet2 < r < 2/§ and choose g € [1, oo) suchthat3/g +1/r = 1/2. Then

I < w1Vl ”dis HL'"

davzu‘

~12
Lo S Nl IV lully
S Mwlh 13ml3 2 lullye < lwlly EVD. (6.15)
For I1 weletm = 2/(2 — s) and choose 2 < r < 2/& such that 1/m + 1/r <

1, which is possible since § < 1 < s. We then choose ¢ € [1, 00) such that
3/q+1/m+1/r = 1. Then

1T S Nl 1Vl Lo | V23,7

L szVu HLq

-8
a7

S lwlh 199l [ V20| 1Vully,

S lwly 19l 19mlq12 Il < lwll VEVDVE = flwil EVD.
(6.16)

TERM: v div 4 Da,z A We estimate

/ Jw - (udivg Dy2 4u)
Q t

5[ |w|’V8,2r_;HV2u +/ |w|‘V28,2f]‘|Vu|=:I+II. 6.17)
Q Q

For I we choose 2 <r < 2/§and g € [1, 0o) such that2/q + 1/r = 1/2. Then

IS ”w”L‘i L

vara,, I¢-

davzu‘

< 25
L S lwlly |[VoZa) lully

3317’

S Il [o7n], 2 S lwil VDVE, (6.18)
For 11 we choose 2 <r <2/ and g € [1, o0) such that 2/q + 1/r = 1/2. Then

11 < |lwllLq

v, Sl

V2o

Ll

2_
077 IVully,;

7n, , Iz < Il VDVE. (6.19)

S llwlly

O
Next we handle the F* term.

Proposition 6.3. Let F* be given by (A.5) or (A.12). Then we have the estimate
e
‘/ w-F4‘§||w||1(\/E+5)x/Z_? (6.20)
—¢

forallw € H'(Q).
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Proof. Again we will only prove the result in the more complicated case when F*
is given by (A.12), i.e.

F* = 205, 40N + pDyo quN + Dy, gud N

010
2g0n —2001 | —————5—— + 9;[R(91¢0, 0 — 28540 p, 0 N
+[ 8% — 20 1((1 PPN +9,/[R (@140 m)]) A p ru)] :
oin 2
-0 | ————— +R(01¢, 9 -S , ‘N 6.21
+[g77 o 1((1+|81§0|2)3/2 + R(310 m)) A(p M)] ; (6.21)

The case when F* is given by (A.5) is handled by a similar and simpler argument.
We will examine each of the terms in (6.21) separately. The estimate (6.20) follow
by combining the subsequent estimates of each term.

In what follows we always let p, ¢, and r be given by

346 6+ 26 9435
= g = ,andr = —— 6.22
P=oias =15 ™ T s (6:22)
which implies that
1 3 1 2
—4+Z=land —4+==1. (6.23)
p T P q

TERM: 2Dy, A0;u/N We estimate

¢
‘/ 2pw - My, 43u) N)| < Nwllzacsy 10:Al La () 1Vl oy IN Nl oo
—

S wllgre) 136l 32y 13y Slwlly 13l 18l S Twlh VEVD.
(6.24)

TERM: Dy 4uN We estimate

L
V w - uDagAuN‘ S lwllzacsy IVl Loo(s)
—L

azAH Vull,»
P, 190

3z2nH

7n |, , lulyz <l VDVE.
(6.25)

S llwll gz leelly2 S 1wl

32

TERM: uDy, Aud, N' We estimate

¢
‘/ w MDa,AuatN‘ Slwlzr sy 100 All L sy VUl Lo sy 10N 1] -
—

S Nwllgacey 10132 lullyz < Nwlly 19002 el S Nwlly E¥D.
(6.26)
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. _ 0101 :
TERM: [2g3,r) 269 <—(1+| alco|2>3/2>] 3N We estimate

¢ 319m
N 2g8m — 208 [ —221 )15
V_ew [g e l((1+|81¢o|2>3/2>] ’N'

S Wollzacsy (10l + |02 ) 191807l
S Hwllaaes) 13mllyse 12mils2 < lwlly 13l yse 12mils < lwlh VDVE.
6.27)

TERM: 910,[R(31%0, 311)]10; N To begin we expand the term via

30 [R(D120, d1n)] = 91[3:R(d1Z0, 31101 ;7]
9;R(d180, 911)
= %ama%am + BZR(aICO, 3177)312n818t17

3137001 9,m. (6.28)
a1n

This allows us to estimate

Y4
‘ / - IR am)]]atfv‘

370

S Wwllercsy 0ndemler (10wl |9fom | | + vl |oin) |
+1101mll - 1010l r)

S llwllgirzesy 101912 (”8177“1/2 191l 2 + 113111 /2 Wil 52
+ 18171l /2 11819111 12)

S lwlly 19mllz /2 (||77||3/2 ||3t77||W;/2 + 19:iml13/2 ||77||W55/2 + lInll3,2 ||3ﬂ7||3/2)

< ||w||1¢2(ﬁ¢5+ﬁ¢5+¢2¢5) < |wll, EVD. (6.29)

TERM: =25 4(3; p, 9,u)3; N We estimate

¢
’/ —2w - S4(0 p, 31”)8t-/\[’ S ||w||Lq():) Al oo (||81P||Lp(2)
—
+ IVl Locsy) 199111l La
S lwlges (||3t19||ﬁ/; + ||31M||W52> 10:917ll1 /2
S lhwlly (”a’p||W§ + ||3zu||W§) 19:m 1132
< llwlly VDVE. (6.30)
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. _ oin 2 :
TERM: [gn o0 (—(1+|8|§o\2)3/2)] 9; N We estimate

) | ]
oo Ve
‘/ [g" ((1 oz )]
<Nwles |a02a] (Il + |02
~ La(x) ||910; 7 L4 NiLr n I

< Ml [0o7n], Il

thwl [oPn], | inllyse < ol VDVE. (6.31)

TERM: 31[R(d10, d11)18>N We expand

9;R(01¢p, 0 9, R(91¢0, 0
MR 1c0, )] = 2080 )y oo | Oy R0, i)

o1 Gy 0@

(6.32)

This allows us to estimate

4
‘/e w - 31 [R(1 0, 8117)]33/\/‘

S Wwlleecsy [or92] | (1o
< 2

i [o?n], ) (inllayz Il + Ini32)
5||w||1«/_(«/_f+ﬁ«/2)5||w||16«/5. (6.33)

TERM: —S_A(p, u)d>N We estimate

2
otn| , + ol 19inlLe )

t
'—/ w~SA(p,u)3z2N‘
—t
S lwlzocs) [0102n] | (1ploes) + 1Al 1Vullos))

Stwl fo?n], ) (el + lulyz) S ol VDVE. (634)

O
Now we handle the F? term.

Proposition 6.4. Let F S be given by (A.6) or (A.13). Then we have the estimate

/ Jw- 1) F| < |lwll, VEVD (6.35)
Es

for every w € H'(Q).
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Proof. Once more we will only prove the result in the harder case, when
F> =2y Aduv - T + UDg quv - <. (6.36)

The simpler case of (A.6) follows from a similar argument.
Let p and ¢ be given by

3+6 6+25
=——andg = —— 6.37
P=ays ™= 0 (037
which implies that
I 2
—+-=1 (6.38)
P q

To handle the first term in F> we bound

‘_/2 J(w - )2uDy, g0ruv - )| S lwllpacsy) 10eAllLr (s, IVaull e sy 171 L

S Wl g2,y 196 g s,y 19l < w1832 19eully < Iwll VEVD.

(6.39)
For the second we estimate
’—/2 J(w - r)(/UD)atzAuv - T)
£ W ey Wolzas, [07A], o IVulLr,)
Sl [o7n], , Tl
Sthwl [oFn ], ulyz < 1wl VDVE. (6.40)
The estimate (6.35) follows immediately from these two bounds. 0O
We now combine the previous analysis into a single result.
Theorem 6.5. Define the functional H' (Q2) > w — (F, w) € R via
(F,w):/stl-wJ—/iF4-w—/E J(w-7)F3, (6.41)

where F', F*, F> are defined by either by (A.2), (A.5), and (A.6) or else by (A.9),
(A.12), and (A.13). Then

(F. w)l S llwlly (€ +VEVD (6.42)
forallw € HY(Q).
Proof. We simply combine Propositions 6.2, 6.3, and 6.4. O

We will need the following variant to use in conjunction with Theorem 4.6:
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Theorem 6.6. Define the functional H' () 3 w — (F, w) € R via
(F, w) =/ Fl.wJ—f J(w-1)F>, (6.43)
Q R

where F1, F*, F3 are defined by either by (A.2), (A.5), and (A.6) or else by (A.9),
(A.12), and (A.13). Then

HF, w)| < lwlly (€ +VEVD (6.44)

forallw € H'(Q).

Proof. We simply combine Propositions 6.2 and 6.4. O

6.2. Generic Nonlinear Estimates: F> Term

Theorem 6.5 will be useful for applying Theorem 4.1, but it will also play a
role in the estimates of Theorem 4.11. We now record a quick estimate involving
F3 that will also be useful there.

Theorem 6.7. Let
F3 = 3,R(010, 911)1977 + 82R(31 20, 1) (318, (6.45)
Then

H F3 Hm < VEVD. (6.46)

Proof. Since s — 1/2 > 1/2 we may estimate

aR@ . oumnan| S Nl |90

Sl |70, < VEVD. (6.47)

Similarly,

2R, @’ | < [R@. sm@on?|

S lamli3 S VEVD. (6.48)

O
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6.3. Generic Functional Estimates: Pressure Term

On the right side of (4.1) we find an interaction term of the form
/ JY F? (6.49)
Q

for ¥ € L?(S2). We now provide an estimate for this functional.

Theorem 6.8. Let F? be given by either (A.3) or (A.10). Then

‘/Q JY F?

< vl 2 vVDVE (6.50)

for every ¥ € L*(Q).
Proof. We will only prove the result in the harder case (A.10), i.e. when
F?=— divyo g u — 2divy, 4 dyu. (6.51)

The easier case (A.3) follows from a simpler argument.
To handle the first term in (6.51) we choose 2 < r < 2/§ and g € [1, co) such
that 2/g + 1/r = 1/2. This allows us to estimate

[ rw-diviqn| < [ 1wl |vazi vl
Q Q

S Wl |voRi| a7, |dVul,,
Sl [Vora] Ivuly < 1o [P, )y
S vl VDVE. (6.52)

To handle the second term in (6.51) we choose 2 < r < 2/6 and g € [1, c0) such
that 2/g + 1/r = 1/2. Then

/Jw<—2diva,Aa,u> 5[ W11V, [V oyl
Q Q
Sl IVl |47, [ Vo],

Sl IVl IIV&MIIW; S Il 18emllis/2 ||3tullwg SNl VEVD.
(6.53)

The estimate (6.50) then follows by combining these. O
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6.4. Special Functional Estimates: Velocity Term

On the right side of (4.1) we encounter the terms

£ L
—/ o F331(3%u - N) and —/ o F391(3u - N) (6.54)
14

¢ —

with F3 defined by (A.11) in the first case and (A.4) in the second case. We do not
have the luxury of estimating these as generic functionals and instead must exploit

the special structure shared between F3 and 8} u - \.

We will only present the analysis for the first term, which is harder to control due
to the second-order temporal derivative. The analysis for the second term follows
from similar, easier estimates. In the second-order case we have that

F3 = 82R @180, 01m)] = 8, R(d1 20, 31131970 + 9R(D10, 1) (d13;1)>.
(6.55)

For the purposes of these estimates we will write
OPu-N =d2n— FS. (6.56)

We may then decompose

l V4
—/ oF3al(a,2u-N)=—/ o3 R(B180, 311)31871d1371
—{ —¢

¢
—/ 03, R(D1Z0, 011)3187nd) FO
—¢

4 l
- / o OZR(3120, 311) (313?318} — / o OZR(D180, 11) (31 3,1m)* 3y FO
—

=I+I1+1II+1V. (6.57)

We will estimate each of these terms separately. We begin with 7.

Proposition 6.9. Let I be as given in (6.57). Then

da [t 91921
I+ —/ o8, R (1%, am)M < JVED. (6.58)
dr ¢ 2
Moreover,
J4 81827] 2
‘/ZdazR(Mo, 3177)% < VEE,. (6.59)




Stability of Contact Lines in Fluids 821

Proof. We compute

¢ 91927 d [t 3,921
I = —/ 00, R (9140, 31ﬂ)3zu = ——/ 0 9;R(d1 4o, 3177)%
¢ 14

2 dt J_
14 P 82 2
2 8187 n]
+ 007 R(91 %o, am)alamT. (6.60)
—e
We then estimate
¢ 91927 2 2
f o 97R (140, am)@ﬁm% < londmls |ofn| |
_g -
5 |12
< tonomlz [ano?nf
2
< lamlyz |o7n| | < VED.
(6.61)
We can also estimate the term in the time derivative:
14 A 8277 2 14 9 327’] 2
/ 09, R(d1 o, 31n)u S / [017] u
—L 2 ¢ 2
2 |12 2 |2
S ol |02 S Il |07 s vEE. ©6.62)
O
Next we handle /1.
Proposition 6.10. Let 11 be as given in (6.57). Then
11| < ED. (6.63)
Proof. We may write FO as
FO = —28,u18,0,1 — u101921. (6.64)

Using this, we may rewrite

¢
11 :/ GazR(E)lCo, 911)

31001921201 d,u1319,m
) an

Y4
0, R(01¢p, 0
+ / o RO Ny g 9200001020,

—¢ 01n

¢
+/ UazR(alé“o, 011)

3 d1nd187nd1u191977
—L m

¢
+/ o, R(D10, 11)31 87 nu1 87077
)
=1L +1L+ 11+ 114. (6.65)
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Notice that Proposition C.4 and the usual trace theory in W7 (€2) allows us to
estimate

V3l Lron) S IVoulwirgy S IVoully) S I3ully2 S VD (6.66)

forany 1 < p < 2/(1 4 §). In particular, we may choose p = (3 +8)/(2+24) €
[1,2/(1 +6)) and g = (6 4+ 28)/(1 — &), which satisty 1/p + 2/g = 1, in order
to estimate

111 S ol | do2n| | 1010ullzocs, 1910711

< Mol [ad?n] | Nawulyz Vornl

< lnllygr2 aan3/2 etz 19l 2
< VENDVDVE < ED. (6.67)

For 11, we use Proposition C.5 to bound

st

< 2
‘LP ~ Halam

TR S 13l se < VD (6.68)

forany 1 < p < 2/(1 + §). Choosing the same p and ¢ as for 11 above, we then
estimate

111 S Nl [0102n] | 19 i) Ha%amH
< Mounlryz [aroPn] Nl oecs, Narmlly
< Inlesayz 3P| Nl N2, 5/z<ffff ED. (669)
Again using Proposition C.4 and trace theory we may bound
IVullzoae) S IValwirg S IVullyy S lulye SVD - 670)

forl < p <2/(1446). Arguing as with / [1 for the same p, g we then may estimate

13| S 10l 1916tz

th ED.

o), S Wllerya el [020] 5
6.71)

Since u; = 0 at the endpoints we may similarly estimate

2
ot

l
1) = /Zoazn(alco,amulal

2
oot
2

12
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8 R(91¢0, 011)
V - ICO o ——————01ndjuy +812R(31C0,3177)312W1

2
2
3y 9 R (180, 31107 %, \alf’r '7(
+ i nug
on 2

2
< (1909l s Norun oy + |70, Ttz + 10l T llzoe) [or9Pn]
<||77||s+1/2 lihyz + [350] o Bt s + Wl 12 ||u1||3> Je2l,,,
5(ff+ff+ffmgsp. (6.72)

The estimate (6.63) then follows by combining (6.67), (6.69), (6.71), and (6.72).
O

Next we handle /11.

Proposition 6.11. Let 111 be as given in (6.57). Then

d V4
‘111+—dt[ a02R(D10, 911)(319,1m)20107n| < WE+ED  (6.73)
—¢

and

4
‘ f o 2R (120, 1) (319,1m)231820| S VEE,. (6.74)
—L

Proof. To handle /71 we cannot get away with integrating by parts spatially (the
resulting term needs too many dissipation terms at the endpoints since 91 9,7 is only
in H'/2 in the energy). Instead we pull out a time derivative:

111

¢
_f o 92 R (@10, 1) (19m)7019; 1
—£

d a
- / o O2R(3180, d11)(313,1m)20197n
—¢
L
+ f o3 R(120, d11)(319,m)° 31977
—L
¢ 2
+/ 5 02R (9 £o, am)zala,n‘a]afn’ . (6.75)
—L
‘We then estimate
9,02

4
‘ / o d2R @140, 1) (319 01970| < 1919154
—L

S loramll3 Hi’larz’?”l/z

afnnm < &JDVD = D (6.76)

S 19ml13)
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and

2
31077 .

£ 2
‘f G 02R (@180, 812018, 01070 ‘ S 10137l
",

S Noimlis

a}nH;Z < JVED. 6.77)

Finally, we want to show that the term with the time derivative is actually
controlled only by the energy. To this end we first note that the Sobolev embeddings
and interpolation imply that if ¥ € H 3/2((—¢, £)) then

1/2 172

lorrllze S Novrllgs S I llgss S NI 1Vl g3 - (6.78)
Using this, we may estimate
¢
‘ / o OZR(1 0, Dim) 13m0 n| S Nddmllgs |[9n97n|
—L
S Nl Nl [o2n]| | < VEE.. (6.79)
O
Finally, we handle the term V.
Proposition 6.12. Let 11 be as given in (6.57). Then
V] < (€ +EY*)D. (6.80)
Proof. We now use the expression for FO = —20;u1010;mn — u1818t2r/. to write

Y4
v = / o OZR(D180, 311) (31 3m)* 31 (28,1313, 17)
—L

l
+ / o IZR(D10, 31m) (313,31 (u181970) = IVy + [ V5. (6.81)
—

We first argue as with /1y and I, in Proposition 6.10 (using the same p, g) to
estimate

l
vyl = ‘/ﬁoazzn(al;o, 311 (318:1)231 814191347

Y4
4 / SOZR G0, 01 @120

)

S 1919rmlls—1/2 1019emll1 /2 (IIBzMIIW{g 1919l 2 + N0l 12 (s ||3177IIW85/2>

< 1818l o 131l (19130l Loy 19l + 1l oy 0300

S W0enlls+12 1961132 <||3zM||W52 19 mll3/2 + 9 lly ||3zn||W65/2>

S VDVE (VDVE + VEVD) 5 €D. (6.82)
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Next we expand

Y4
Vs = f 6 92R(0150, 1m) (313,118,920
—

4
+/ o OZR(180, 31m) (313 w1 3787 =: IV3+ IVy. (6.83)
—L

To handle the term V3 we let p = (3 + §)/(2 + 25) as above but now choose
r=09+38)/(1 —6)sothat 1/p + 3/r = 1, which allows us to estimate

VAL S lndinl Vol o, |aln] < NomiB s ey [oPn],

< EVDVD = ED. (6.84)

For the term [V, we first use the fact that u; = 0 at the endpoints to write

14
1V, =-— / o [92R (@180, dm) (@13;m) 1y + 207R (3180, 1)1 837 dmur ] 31377
—L

l
- f o [02R(120. d1mdn + 9,0 R (D140, 9177 ¢0] (919,m) w1 9197
—L
= 1V5+1Vs. (6.85)
Then with p and r as used above for 7 V3 we bound

1151 S (010l N llocs) + 190l |93

2
Mulresy ) [on97n)

< (190132 Ntz + Nounlls o 10l s Nl ) | 71|

A

3/2
< (5«/1_) n JEJTNE) VD < €D, (6.86)
and
1vel 5 (o3|, + 1) 1onaumids o [oron|
< (Il + 1) N N |37,
< VDEVEND + ENDVD = (£ + E¥?)D. (6.87)
The estimate (6.80) then follows by combining (6.82), (6.84), (6.86), and (6.87).

O
Now that we have controlled /—1V in (6.57) we can record a unified estimate.

Theorem 6.13. Let F3 be given by (A.11). Then

4

‘—/ o F301(0%u - N)
—L

2

|81927|

d l
+o / [aazmalzo, o+ o 32R (310, am)(alam)zalafn}
—

< (WE+E+ED. (6.88)
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Moreover,

<VEE,.

(6.89)

32 2
‘/ |:63 R (91 ¢, 3177)| | +03 R(180, 311)(313,1)%0197 ]

Proof. We simply combine (6.57) with Propositions 6.9, 6.10, 6.11 and 6.12. O

A similar, but simpler, result holds for the once time-differentiated problem.
We will record it without proof.

Theorem 6.14. Let F3 be given by (A.4). Then

4
‘— / o F301(82u -N)‘ < (VE+E)D. (6.90)
—L

6.5. Special Functional Estimates: Free Surface Term

On the right side of (4.1) we encounter the terms

4 2 6 4 6
010;no F 019;no F
/ g8[2r/F6+ —l il 7 and [ g8ﬂ7F6+a—l & 12 5
-t (1+ 10150153/ e (1+ 1812019

6.91)

where F© is given by (A.14) for the first term and (A.7) for the second term. We
have the following estimate:

Theorem 6.15. We have the estimate

319219 F°
V g9%n OGS VED (6.92)
(1+|31§0| (141015032
when FO is given by (A.14), and we have the estimate
819,191 F©
V gdmF° S| < VED (6.93)
(1 + [0150/%)%/

when FO is given by (A.7).

Proof. We will again only prove the result in the more difficult case, which corre-
sponds to (6.92). The estimate (6.93) follows from a similar argument. In the first
case we may write

FO = —20,u1918,n — u1 9,07 (6.94)
and
¢ 6 319219 FO
g8 nF°+o —2 =141 (6.95)
- (1+101501%)3/
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We will estimate I and /1 separately; combining these then leads to the bound
(6.92).
We estimate the term [ via

IS

3377‘

)

2 2
< i), (natul s 1010l + i oy 91970 /2>

L (180 sy Nonaml s + sz, | o1970)

2 2
<o), (na,ulnl 13rmlls> + Ha,nHm)

< VEWDVD +VDVD) = VED. (6.96)
To estimate the term /7 we let p and g be given by
3+6 6+ 26
=_——andqg = —— 6.97
Py ™0 (©97)
which implies that
1 2
—+-=1 (6.98)
P q
We then expand
¢ 2
019,
Il = —/ 0t 2031010101
e (g3

- /e o%ulzﬂazn =IL+1I (6.99)
o (4532

We estimate /1 via

1 s |ano2n| | 198wl o 19100 5

2
7n, , Nz loml

< VDVDVE = VED. (6.100)
Then since u; vanishes at the endpoints we have that
¢ 91929
112:_fa L gy 12101
—¢ (14101801732 2
¢ 31927
:/ 081( . )’ 1971 (6.101)
—¢ (1 +101201%)3/? 2
and so
2 2 2 2
151 S (Wllre) +19ulr) [din],, < lulyz |207n]
2
< Nl a}nHm < JED. (6.102)

O
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6.6. Special Functional Estimates: F' Term

On the right side of (4.1) we also encounter the term [v - N, F 71¢. We estimate
this now.

Theorem 6.16. We have the estimate

‘[afu N, F7]4 < VED (6.103)
when F’ is given by (A.15), and we have the estimate

‘[3,14 N, F7]z) < JED (6.104)
when F7 is given by (A.8).
Proof. We will only prove (6.103). In this case we bound

N 2
(F7‘ < ’W/(am)‘ 8317‘ . (6.105)

0| + |7 @i

Since S = [|19:nllco S N9l S € S 1, we may estimate

‘7/7’(2)’ = % '/0 W (r)dr| < |z| forz € [-S, S]. (6.106)

Then we may use the equations for 8,7 and trace theory to bound

7 3 2 2 2 2
)F ‘Slaml)atn(Jr a,n‘ S ldemlh a,u./\/‘+ 3”7H1|8f”'m‘ (6.107)
Consequently,
02 N FVe| S 102 N (10l [0 N+ 020 | 10 M1) S VED.
(6.108)
|

6.7. Special Zeroth Order Terms

Here we record a couple simple estimates that we will use in conjunction with
Corollary 4.2. We begin with the Q term.

Theorem 6.17. Let Q(y, z) be the smooth function defined by (4.4). Then

14
'/zogwm, 8177)‘ S nlgpre I3 S VE I3 (6.109)
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Proof. According to Proposition B.1 we have that

Y4 4
‘/ aQ(alco,alm‘s/ 1101 S Nl oo 1T < 101nlls—1/2 InllF
—L —L

S Anllsgr2 Il (6.110)

This implies the desired estimate. O
Next we handle the % term appearing in Corollary 4.2.

Theorem 6.18. We have that

[ - NS A @mle| S N9l - N2 (6.111)

Proof. The definition of % € C? in (1.40) easily shows that ‘V/A(z)‘ < z2. Since
9;n = u - N at &£ we have that

[N, V/A(B,n)]g‘ < Z i lu - Nakl,t)|* |9m(at, 1)) . (6.112)

a==+1

The estimate (6.111) then follows from this and the 1 — D trace estimate |9, 1 (£, )|
S ol o

7. Terms in the Elliptic Estimates

Our scheme of a priori estimates will employ the elliptic estimates of Theo-
rem 5.11. In order for this to be useful we must estimate the various terms ap-
pearing on the right side of (5.59) when the G’ terms are determined by the once
temporally-differentiated problem and by the non-differentiated problem. The for-
mer is far more delicate, and so we will focus our efforts on these. The latter can
be handled with similar and simpler arguments and are thus omitted.

Throughout this entire section we will assume that w € (0, ) is the angle
formed by ¢p at the corners of €2, §,, € [0, 1) is given by (5.3), and § € (5, 1).
This determines explicitly the choice of § appearing in the definitions of £ and D
in (2.1)—(2.6). We will assume throughout the entirety of this section that 7 is given
and satisfies

2 2
e (8..(0 FInOI 52 ) + ||am<t)||H3/z((_w)) <y<l (D

where y € (0, 1) is as in Lemma E.1. For the sake of brevity we will not explicitly
state this in each result’s hypotheses.
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7.1. The Time Differentiated Problem

We want to apply Theorem 5.11 to the time differentiated problem. In this case
we have

G'=F',G*=F*G>=0,G3 =d’n— F°, (7.2)
and
GY =F,GL=F"T/|IT?, G =F* N/IN?,
GO =F3, G =« (a}n + F7) +oF3, (1.3)

where the F' terms are given in “Appendix A.1”. Theorem 5.11 then dictates that
we must control

2 2 2 2
1 2 2 6 5
L R L PR AR IV L W
4 2|2 4 2|2 3|2
+ ‘F “T/IT| Wi + HF “N/IN] ”W;/2 + ”81F )W;/z
[ a2 7 37?
+[ko2n+«F £oF ]Z. (7.4)
We begin by estimating the F! term.
Proposition 7.1. Let F! be given by (A.2). We have the estimate
12 2
HF ‘ L SDE+EY. (1.5)
W(S
Proof. We have that
F' = —divy, 4 Sa(p, u) + pdiv.4 Dy, 4u, (7.6)

and we will estimate each term separately.
For the first we choose g € [1, co) such that 2/g + (2 — 5)/2 = 1/2 in order
to estimate

. 2
= dive, 4 A w30 S 18- AIZ IV P10 + 13 A7 IAI7 o 1,

+ 10 Al T VAT 0o

2
Vul |, ST 10 + 10mI3 o Nl

+ 18132 1003 41 2 ||u||$vsz < DE +DE +DE? S DE + E2). (1.7)

For the second estimate,

. 2 2
| 14 diva Do, anlyo SN0V Al7200 [d° Vit asomny + 100 AN el
S U0IZ 112 Neelyo + 001 o Nully,2 S DE + DE S DE. (7.8)

O
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Next we estimate the F?2 term.

Proposition 7.2. Let F? be given by (A.3). We have that

< ED. (7.9)

1~

|7,

Proof. Since F? = — divy, 4 u we only have one term to estimate. We bound

&V} e

| = diva.auliys S 1A @ Vul7+ 10,V A0
2
oAl |V,
5

< ||at77||3/2 ||14|| 2 + ||at77|| s+1/2 ||“|| 2 + ||at7)|| s+1/2 ||u||%;v82
§D5+DS+DE < ED. (7.10)

Next we estimate the first F* term.

Proposition 7.3. Let F3 be given by (A.4). We have that

<DE. (7.11)

L W
Proof. We have that

9 F> = 8,8, R(d180, d11)d70018m + 92R (3180, d1m)7nd18,m
3, R(120, hm)dfdn = 1 + 11 +111. (7.12)

To control these terms we will use Proposition D.4, which is possible because
s —1/2 > 1/2. We estimate

I3, 12 S < draml? W

9y 0, R(9150, 01m) 07 coH <DE, (7.13)

8 "R (9140, 8171)818,17 S ED, (7.14)

~

11112, 5 o] "

and
11110 5 [0, 12 1RG0 IEsp SDE (19
O

Next we estimate the term with F> and F7 at the endpoints.

Proposition 7.4. Let F3 be given by (A.4) and F be given by (A.8). We have the
estimate

[Kafn+/<F7iaF3] <D, + DE. (7.16)
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Proof. We automatically have
2 12 2
[020], = 13- N <D, 7.17)
Next we control

F3 = 9, R(®1&, 013,011 (7.18)

at +£. Proposition B.1 implies that |3,R(31¢o, d1n)| < |91n|, so we reduce to
controlling |d11nd;d17n| at the endpoints. We estimate

(e, D> S 19l S € and [8,019(xe, O1F S 19,0117, S D.
(7.19)

Thus

[ioﬂ]j < &D. (7.20)

Finally, we turn to the F/ term. In this case we may argue as in Theorem 6.16 to
bound |F 7} < 19 |8,2n , from which we deduce that

2
[F7L SN0l [Bu - N2 S ED. (7.21)
O
Next we handle the F* term.

Proposition 7.5. Let F* be given by (A.5). We have that

P D(E + EY). (7.22)

4
F|
L WS

Proof. We have that

ez

el w5 | ()
Wél/2 W;/2N Wal/z C

<[

2 2
LU S|P a+ o, (7.23)
) )

. . 2 . .
and so it suffices to estimate || F4 || Wiz It is written
8

F4=/LD;;[AMN
01n
—00] | ————— + R(91&0, 0 -S , N
+[87) Gl<(1+|81§0|2)3/2+ (910 177)) Alp M)]z
(7.24)

We will handle each term separately.
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For the first we estimate
| 4Dy, 4u N7, 1125 [Py, auter - elalmuwl Sl . 19: Al o llez — e1317711% o

n Hd(SVu

2
e <||a,VA||L2,<2 o llez = exdnil + 10, A [ V28] A))

< ull, l8ml13 + >+ 118
< Wl Bl + Wl (HaemI o+ Hm 1 100 4172)
< ED + E(D + DE) < DE + EY). (7.25)

For the second we estimate
I=S40p NI, 12 S IS A 0371
< (IP1B,) + Nuly2) N1l

+ (“dap”LN(H) + Hd‘SVu “12/(3-71))

d

S N0l + € (1m0 + W22 1012, 2)
S ED +E(D+ED) <DE + E7). (7.26)

3,V217‘

L2y T IVAIZ 2/ ||3z31ﬁ||%oo>

For the remaining terms we use Proposition D.4 to bound

2
H [877 - (—(1 |§1120|2)3/2 + R (9160, 31’}))} N i

< Il e 193171131 2

< Inli2 W 19l 112 < ED. (7.27)
which is possible because s — 1/2 > 1/2. O

The F? terms is handled next.
Proposition 7.6. Let F> be given by (A.6). We have that
H FS H < DE. (7.28)

1/2 ~
Proof. The fact that 1 < s allows us to use Proposition D.4 to estimate

| Dy, auv - THWI/Z S vl 12 100 Al -1/2 S ez W03 o S ED.
(7.29)

O

Next we consider the F© term.
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Proposition 7.7. Let F© be given by (A.7). We have that
2

2
[o7n—FO| o5 |02, +ep. (7.30)
W, 3/2

Proof. We have that F© = u1010;n. We then use Proposition D.4 to estimate

2
92y — FO H <
t n W;/Z ~

92 H2 + a2
r’73/2 1010¢M W;/z

<

~

92 ’ + Ml 101> 5, < |82 ? +ED (7.31)
;773/2 Ws2 N W;/zw t’73/2 . .

0
Finally, we combine the above propositions into a single estimate.

Theorem 7.8. Let w € (0, ) be the angle formed by ¢y at the corners of <,

Sw € [0, 1) be given by (5.3), and 6 € (8, 1). Suppose that ||17||3V5/2 < y, where
)

y is as in Theorem 5.9. Then we have the inclusions (0;u, 0;p, 0:n) € WSZ(Q) X

Wal () x WSS/2 as well as the estimate

2 2 2 2
197 2elly,> + ||3z17|I‘;;,61 + ||3ﬂ7|IW55/2 SDi+DE+E. (7.32)

Proof. Propositions 7.1-7.7 guarantee that we may estimate all the terms appearing
on the right side of (5.59) by D, + D(€ + E?). The result then follows from
Theorem 5.11. O

7.2. The Problem Without Time Derivatives

We now want to apply Theorem 5.11 to the basic problem without time deriva-
tives. In this case we have G! = 0, G2 = 0,G? =0, Gi = 07, Gi =0,G°=0,

G = R(31, 1), and G = kdn(£L, 1) + & # (£, 1)) £ R (D150, d11).
Consequently we must estimate
18122 + 181 IR @180, BN 12 + Ledom + +1# ()
8 8
£ R(3120, 0] < Dy + D(E + E7). (7.33)

The estimates of these terms follow from argument similar to those given for the
time differentiated problem and are thus omitted.

Theorem 7.9. Let v € (0, w) be the angle formed by ¢y at the corners of <2,

8w € [0, 1) be given by (5.3), and § € (8, 1). Suppose that ||77||f}‘/5/2 < y,wherey is
5

as in Theorem5.9. Then we have the inclusions (u, p, n) € WSZ(Q) X W; (2)x WSS/2

as well as the estimate

2 2 2 2
”u”WSZ + IIPIIW; + ||U||W§/2 SDi+DE+E). (7.34)
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8. Main Results

Here we record the main results of the paper: the a priori estimates for solutions
to (1.41), and our small data global well-posedness and decay result.

8.1. A Priori Estimates

In order to deduce our a priori estimates we must first introduce some variants
the energy and dissipation. We define
o

2 ¢ g
e=> [ % S S
j; 2 21 + 1815032

D =§(%/ﬂ(DAa,fu‘zJJr/&ﬁJ‘a,fu-z‘2+[a{u./\/]z> 8.2)

i I? i I?
8;77‘ + ‘818,77( , 3.1)

and

|8197n]
2

¢ 2
%:/Z [09(81;“0, 1m0, R(10, d117) +002R(D180, B17)(910,1)* 01 31271} .
(8.3)

These terms are clearly related to certain energy and dissipation terms that we
have previously defined. We state these relations now.

Proposition 8.1. Let €, D, and § be as defined in (8.1)—(8.3). There exists a uni-
versal constant y > 0 such that if

sup (1) <, (8:4)
0<t<T
then
¢<E <S¢and® <D, <D, 8.5

where &, and 75,. are defined in (2.1)—(2.6), and also
1
151 < 503. (8.6)

Proof. The estimates in (8.5) follows easily from Lemma E.1 if we assume that y
is as small as stated there. Theorems 6.13 and 6.17 guarantee that

15| S VEE, S VEE. (8.7)

Consequently, if we further restrict y then we must have that |§| < %(’3, which is
8.6). O

The reason we have introduced &, ®, and § is that they appear naturally in an
energy-dissipation inequality that we may derive from Theorem 4.1. This inequality,
which we now state, forms the core of our a priori estimates.



836 YAN Guo & IaN Tice

Theorem 8.2. Let w € (0, ) be the angle formed by ¢y at the corners of <,
8w € [0, 1) be given by (5.3), and § € (84, 1). There exists a universal constant
y > 0 such that if

T
sup E(t)+/ D(t)dt <y, (8.8)
0<t<T 0

then there exists a universal constant C > 0 such that
d
3 ETH+CD<0. (8.9)

Proof. Let 0 < y < 1 be as small as in Proposition 8.1, and hence as small as in
Lemma E.1.

To begin we apply Theorem 4.1 twice: to the once and twice time differentiated
problems. This is possible thanks to (8.8). We sum the resulting inequalities with
the result of Corollary 4.2 and then apply the estimates of Theorems 6.5, 6.8, 6.13,
6.14, 6.15, 6.16 and 6.18 to deduce that

%(e+§)+® < VED, (8.10)

where &, ©, and § are as defined by (8.1)—(8.3). We know from Proposition 8.1
that

D <D, <. (8.11)
Next we combine Theorem 4.6 with the estimate of Theorem 6.6 to see that
2 _
Ip13 + 1o pIF + |02p|, < D+ VED. (8.12)

Similarly, Theorem 4.11 and the estimates of Theorems 6.5 and 6.7 show that

2 _
B2+ Wamlyz + [oFn[| | < B+ VED, (8.13)

Consequently, we may combine with (8.11) to see that

D, <D + VED. (8.14)

Theorems 7.8 and 7.9 then imply that if ¥ < 7 (where here we write y for the
smallness parameter used in the theorems) then

2 2 2 2 2 2
||u||W52 + ”p”v‘v; + |InIIW§/2 + ||8lu||W62 + Ilarpllvi,al + IIanIIW;/z
<D, +DE+ &Y. (8.15)

Since 8,317 = 8,2 (u - N') we then also have that

2
fﬂwm§1%+Dw+5%. (8.16)
8
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Combining these with (8.14) then shows that
D <D +VED. (8.17)

Plugging (8.17) into (8.10) then shows that

%(QE+S)+2CD§ VED (8.18)

for some universal constant C > 0. By further restricting y we may absorb the
term on the right onto the left, which yields the estimate

d
€+ +CD<0. (8.19)
Thisis (8.9). O

With Theorem 8.2 we can now complete the proof of our a priori estimates.
These will consist of two estimates: a decay estimate and a higher-order bound. We
begin with the proof of the decay estimate.

Theorem 8.3. Let w € (0, ) be the angle formed by &y at the corners of <2,
8w € [0, 1) be given by (5.3), and § € (84, 1). There exists a universal constant
y > 0 such that if

T
sup 8(t)+/ D(t)dt <y, (8.20)
0

0<t<T

then there exists a universal constant A > 0 such that

sup & [EOF @I T, +Hi - NOT+IPOIR] £ £,0)
8.21)

Proof. Let y be as small as in Theorem 8.2. The theorem then provides for the
existence of a universal constant C > 0 such that

% (€+3)+CD <0. (8.22)

We know from Proposition 8.1 that

1 3
@55,,§Q§and0§§€§€+3556. (8.23)
On the other hand, it’s clear that

¢ <D. (8.24)

We may thus combine (8.22), (8.23), and (8.24) to deduce that there exists a
universal constant A > 0 such that

%(@+&)+A(@+3)50. (8.25)
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Upon integrating this differential inequality we find that
1 — At 3
EQS(t) <€) +50) <e ™ (E0) +35(0) = € €(0) (8.26)

for all r € [0, T]. Thus (8.23) tells us that

sup eM&,(1) < &,(0). (8.27)
0<t<T

To complete the proof of (8.21) we first use Lemma 3.1 on (1.41), which
means that F' = 0 except for i = 3,7, in which case F3 = R (910, 011) and
F7 = #/(3,1). The lemma tells us that

m
B[t [ P e MR = = a
Q X

N

¢
_/z o R(D160, 01319, — [u - N, W (9im)]e. (8.28)

We may write V/A(z) = %foz (z — r)#" (r)dr, which allows us to argue as in the
proof of Theorem 6.18 to deduce that ‘V/A(a,n)) < |8,n|2. From this and (8.28) we

immediately deduce, using Proposition B.1 and the fact that 9,7 = u - N at the
endpoints, that

leell§ + llu - Tl 2y + - NS A+ VE) Inlly 19l +VE N9l S &
(8.29)

Theorem 4.6 provides the estimate
IpI§ < lull? < & (8.30)
Then (8.21) follows by combining (8.27), (8.29), and (8.30). O
Next we complete our a priori estimate by proving the higher-order bound.
Theorem 8.4. Let w € (0, ) be the angle formed by ¢y at the corners of <2,

8w € [0, 1) be given by (5.3), and § € (84, 1). There exists a universal constant
y > 0 such that if

T
sup E(1) —i—/ D(t)dt <y, (8.31)
0<t<T 0
then
T
sup E£(1) +f D()dt < £(0). (8.32)
0<t<T 0
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Proof. Let y < 1 be as small as in Theorem 8.2. Then there is a universal constant
C > 0 such that

d
E(Q‘E—i—%’)—i—CD <0. (8.33)
Again, we know from Proposition 8.1 that
1 3
(’358,,5(‘3and0§5€3§€3+3556. (8.34)
This allows us to integrate (8.33) to deduce that
1 ! 3
z@f(t) + C/ D(s)ds < €0) +F0) < EQE(O), (8.35)
0
and hence that

t
£,() + / D(s)ds < &,(0) (8.36)
0

forallt € [0, T].
Now, if X is a real Hilbert space and f € H'([0, T]; X) then

d
3 IOI% =2/@, 3 f O)x, (8.37)
and upon integrating and applying Cauchy—Schwarz we find that
t
IFOI% < I1F O + /0 (IF @I + 187 ©1F) ds. 838)

We use this estimate to bound

IIH(I)IIiV;/z H 10 O3 2 + @152 + 18 + 1O, + 10 PO,
< ||n<0>||§%5/2 + 10032 + 1 (O)2 + 18,02
+ PO, + 1 PO, + fo D) ds. (8.39)
Then we combine (8.36) and (8.39) to deduce that

t
E) —i—/ D(s)ds < E(0) (8.40)
0

for all # € [0, T], which then easily implies (8.32). O
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8.2. Global Existence and Decay

We now state our main result on the global existence and decay of solutions.

Theorem 8.5. Let w € (0, ) be the angle formed by ¢y at the corners of <2,
Sw € [0, 1) be given by (5.3), and § € (84, 1). There exists a universal smallness
parameter y > 0 such that if

EO) <y, (8.41)

then there exists a unique global solution triple (u, p, n) such that

sup (£(0) + ¢ [£,0) + @I} + @) - 2135+ - NOR + 101 ])

t>0

+ / OoD(t)dt < C&(0), (8.42)
0

where A, C > 0 are universal constants.

Proof. The result follows from coupling Theorems 8.4 and 8.3 with the local
existence theory developed in [36] and a standard continuation argument. O

Appendix A. Recording the Nonlinearities

The governing equations for (u, p, n) are (1.41), where R is defined by (1.34).
When we apply 9; and 83 to this system we get

diva Salg,v) = F! in Q
divgv = F? in Q
[l
Sa@ N = geN =01 (i + )N+ F* on 3
(Salg.v)v — Bv) -7 = F> on X
v-v=0 on X
9&=v-N+F° on X

k8 E(LL, 1) = Fo ( S F3> (&0, 1) — k FT(&L, 1)

il
(413160132
(A1)

forv = a,f u, & = Btj n,and g = 8,j p. We now identify the form of the forcing
terms that appear in these equations.
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Appendix A.1. Terms when 0; is Applied

First, we record the forcing terms appearing in (A.1) when 9; is applied.

F' = —divy, 4 Sa(p, u) + pdiv 4 Dy, au (A2)
F?* = —divy 4 u (A.3)
F3 = 3[R (@10, 01m)] (A4)

F4 = MDat_AuN

1n
+ |:g7] — 00 (W + R (0120, 3177)) = SA(p, ”):| N

(A.5)
F = wlDp, qguv - T (A.6)
FS =u-o,N = —u0,0m. (A7)
F' =% @m)d. (A.8)

Note that a key feature of F© is that it vanishes at &£ since u vanishes there.

Appendix A.2. Terms when 812 is Applied
Here we record the forcing terms appearing in (A.1) when E)tz is applied.

F' = —2divy, 4 SA@p, 1) + 2 div 4 Dy, 40u

— diVa}A Sa(p,u) +2udivy 4Dy au + pdiv g DB}A” (A.9)
F?=— divyo g u — 2divy, 4 du (A.10)
F? = 92[R(31¢0, 1] (A.11)
F* = 2uDy, A0,uN + /,L]D)atz_AuN + uDy, aud, N

318t77
+|2¢8,n — 200, (—
[ 8% (1 + 19120932
+3,[R(120. D)) — 28.4(8 p. d10)] BN

o1n 2
+ |:gn — 00 (W + R(31¢0, 3177)> — SA(p, M)] N

(A.12)
F = 2Dy, A0;uv - T + “DBEA”V T (A.13)
FO =28u - 3N 4+ u-0°N = —20,u1910, — u19,0°1. (A.14)
FT =W @mdin+ 7" @)@ n)> (A.15)

Again a key feature of F 6 is that it vanishes at £¢ since u and 9,u; vanish there.

Appendix B. Estimates for R

Recall that R is given by (1.34). The following result records the essential
estimates of R. We omit the proof for the sake of brevity.
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Proposition B.1. The mapping R € C*®(R?) defined by (1.34) obeys the following
estimates.

1 [* Ry, z ;R(y, z oy R(y, z
sup [_3[ R(y,s)dst' (y2 ) L |% (y )+ y (2y )
(y,Z)ERZ Z 0 Z Z Z
RR(Y.2)|  |8.0,R(y.z
¥ |2R0. 0| + [0 4| LR
Z Z
+[02R v 2| + |28, R0y, 2)[] < o0, (B.1)

Appendix C. Weighted Sobolev Spaces

We begin our discussion of weighted Sobolev spaces by recalling Hardy’s in-
equality.

Lemma C.1. (Hardy’s inequality). Assume that o > 1 and p € [1, 00). Then

00 00 P 1/p
( / yp@=b-1 ( / lo(2)] dz) dy)
0 y

= ! (/ lo(2)] ! >1/ (C.1H
< P 4P—1d . C.
( o Uy @)Y z Z

Proof. This is one of the well-known Hardy inequalities. A proof may be found,
for instance, in [19]. O

Next we record a useful application of Hardy’s inequality.

Proposition C.2. Let K C R”" be an open cone and suppose that § > 1 —n/2 and
r € [2, 00). Then there exists a constant C(n, §) > 0 such that

1/2 172
(/K|x|2<5—”|w<x)|2dx) sC(n,5>(/K|x|23|w(x>|2 dx) ©2)

forall y € CH(K).

Proof. Writing (s, 0) for s > 0 and 6 € K NS"~!, we then have that

oo
f 2OV [y ) dx = / / POV (s, )1 dsdo (C3)
K Kns=1Jo
and
2
[P veorarz [ P fei - vue) o
K K

o0
=/ / s2H=11509 (s, 0)|% ds d6. (C.4)
KnSt=1Jo
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To prove (C.2) it thus suffices to show that

o0 o
/ s20=D4n=1 1y (5, 0))? ds 5[ sP 3y (s,0)7 ds (C.5)
0 0

for each & € K N'S"~!. To prove this we set ¢(s, #) = d;¥ (s, ) and note that

/ 05 (z,0)dz

(s, 0)] = < f 0z, 0)] dz, (C.6)

which in turn means that

00 00 00 2
f SO0t 1y (5 ) ds < f Y- (/ 0z, 0) dz) dy.
0 0 y

(C7

Applying Lemma C.1 witha = § +n/2 > 1 and p = 2 to estimate the right side,
we then find that (C.5) holds. 0O

Next we define various weighted Sobolev spaces on the equilibrium domain €2.
We write

M = {(=¢, 5o(£)), (£, So(£))} (C.8)

for the pair of corner points of Q. For0 < § < 1 and k €  we let Wf(Q) denote
the space of functions such that || f ”%1[/" < 00, where
)

||f||$%k = /Qdist(x,M)% 0% £ ()| dx. (C.9)
la|<k

A consequence of Hardy’s inequality (see for example Lemma 7.1.1 in [23]) is
that we have the continuous embeddings

Wi(Q) — HYQ), Wi (Q) — H'(Q), and H'(Q) — W°(Q) (C.10)

when 0 < § < 1. We define the trace spaces W;(_l/z(a 2) in the obvious way. It
can be shown (see for example Section 9.1.2 of [27]) that

V f-1)
02
1/2

forall f € Wy'"(2) andv € H 1(Q) when 0 < § < 1. Finally, we will also need
the spaces

WEQ) = {ue WEQ) | / u =0} (C.12)
Q

fork > 1.
Next we record a useful embedding.
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Proposition C.3. Let k € N and §1, 8, € R with 81 < 8,. Then we have that

W (@) — WE (9. (C.13)
Proof. This follows from the trivial estimate dist(x, M)?%2 < dist(x, M)**! in Q.
O
We will also need the following embedding result:
Proposition C4. Ifk e Nand 0 < 6 < 1, then
WE(Q) — wki(Q), (C.14)
where
| < 2 (C.15)
< —. .
=1=17s
In particular,
Wi(Q) — LP(Q) (C.16)
when
2
l<p< 5 (C.17)

Proof. By Holder’s inequality, for 1 < g < 2 we have that

q/2 1 1—q/2
2 1 26
/qug (/Qm dist(-, M) ) (/Q dist(-,M)25‘1/(2—‘1)> (C.18)

and the latter integral is finite if and only if

268
24y, (C.19)
2—¢q
which is equivalent to (C.15). Thus
I llwea S IF Iy (C.20)

for every f € W(é‘ (£2), and so we have (C.14). The embedding (C.16) follows
from the using the first with k = 1 and the usual Sobolev embedding W17 (Q) —
LP(R2). O

Next we show a boundary embedding.

1/2

Proposition C.5. Suppose that 0 < § < 1. Then Wy’ (0Q2) < L7(0%2), where

1<g<-——. (C.21)
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Proof. Suppose that f € Wal / 2(89). Then there exists F € W; (€2) such that

F = f on 0Q and ||F||W51 <2 ||f||W1/z . According to Proposition C.4 we have
8
that F € W'9(Q). The usual trace theory then implies that

1fllLe @) = IFlaellLa @) S IFlwra@) S I1Flw) @) S Ity (C22)

This yields the desired embedding.

0
Next we show another consequence of Hardy’s inequality.
Proposition C.6. If0 < § < 1, then
WhQ) — W) (). (C.23)

Proof. This follows from the Hardy inequality. A proof may be found in Lemma
7.1.1 of [23], for instance. O

Next we study some other weighted estimates.

Theorem C.7. Suppose that 0 < § < 1. Let M be the corner set given by (C.8).
Then for each q € [1, 00) we have that

[distC, M) f ][ o S 1Al (C24)

forall f € WH(Q).

Proof. Note first that dist(-, M) is Lipschitz, differentiable a.e., and satisfies
|V dist(-, M)| = 1 a.e. For f € W(SI(Q) we compute

V(dist(-, M)® f) = dist(-, M)’V f + 8 dist(-, M)° "'V dist(-, M) f (C.25)
and hence Proposition C.6 allows us to estimate

|VdistC, MY )] S [ distc, MYV, + Hdist(~, My f‘

<
Sl

(C.26)

Since we automatically have ||dist(~, M)‘sf ||L2 < ||f||W51 , we then conclude that

[distC. MY f |y S S Ny - (C.27)

Consequently, the usual Sobolev embedding in Q C R? imply (C.24). O
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Appendix D. Product Estimates

We now prove a product estimate.

Lemma D.1. Ler Q C R2. Supposethat f € H" () forr € (0, 1)and g € HY(Q).
Then fg € H° forevery o € (0,r), and

Ifglls = Crya) L f, gl - (D.1)

Proof. Define the linear operator 7 via Tf = fg. Then by Holder’s inequality
and the Sobolev embedding, we have

Ifglor < Nfl2liglee SNFNgo liglp (D.2)
for
1 1 1
—=—-+—-and2 < g < o0. (D.3)
P 2 gq

From this we see that 7 : H® — L7 is a bounded linear operator forany 1 < p < 2
and

||T||L(H0,Lp) S gl - (D.4)

Similarly,

ITfllwir S NIy + 11 VElLy + IV fElLp
S gl + 11 e 1Vl + 11V fliz2 l1gliza
S0 lighegr + 0 e lgla + 1 g 1l a
S Tg lglp - (D.5)

This means that 7 : H' — W7 is a bounded linear operator for any 1 < p < 2
and

1T et wiey S Nglly - (D.6)
Now, the usual interpolation theory implies that
T:[H°, H"], - [LP, WP, (D.7)
which means that (see Adams and Fournier [1])
T:H — wW-? (D.8)

is a bounded linear operator with | T f lyyrp S N f Il gr 11l g1
Now we use the embedding

WP s Hr+l—2/p (D.9)
to deduce that

18l r1-2/p S WFNpr Nglgr - (D.10)
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Returning to (D.3), we have that
2 2 2
oc=r+l——=r+1-|(14+—-)=r— - (D.11)
p q q

can take on any value in (0, r) by choosing appropriate ¢ € (2/r,00). O

Remark D.2. If Q C R3 then the same argument works with o = r — (n — 2)/n.
In dimension n > 4 we fail to get an embedding into H? for o > 0.

Next we state a product estimate in weighted spaces on X

Proposition D.3. Suppose that f € W(Q) for 0 < § < 1 and that g € H'™(Q)
forO0 <k < 1. Then fg € Wal () and

I/l S 1w gl - (D.12)

Proof. Since @ C R? we have the Sobolev embedding H'!**(Q) — L%°(), and
so we have that

dist(c, M) [P 18+ 1V 1812] S 1130 lglEo S 1F11 gl
Q W(S WS

(D.13)
Consequently, in order to prove the desired estimate it suffices to prove that
/Q distC, MY [ fI2IVI* S 1L/ 150 I8l (D.14)

First note that Vg € H*(Q) — L¥1-9(Q). We may then use Holder’s
inequality to estimate

K 1—k
f dist(-, M)* | f1* |Vg|* < ( f dist(~,M)25/“|f|2/K> ( / IVg|2/(1_K)>
Q Q Q

< |\distC-, MY 2 gl - (D.15)

Now,2/k € (2,00)and0 < § < 1,s0 Theorem C.7 implies that |[dist(-, M)° f |, 2,
<Ifl whs and thus we deduce that (D.14) holds. O

Next we record a boundary result.

Proposition D.4. Let f € W,/*(Z) for 0 < 8 < 1, and let g € H/*™ () for
k € (0,1). Then fg € W,'*(%) and

178l S L Wy 12 8l 2 - (D.16)

Proof. Using trace theory, we may find F € Wal () and G € H'** () such that
F = fand G = gon X and

IE Ny < 1 Wy 12 and G 14 S gl 24 - (D.17)

Applying Proposition D.3 to F and G shows that FG € W, (Q) and that | FG | W) <
IE w1 1G 11 Thus

178l 12 = IEGly, S Il 1G4 S Iy lglhyogs - (D-18)
O
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Appendix E. Coefficient Estimates

Here we are concerned with how the size of 1 can control the “geometric” terms
that appear in the equations.

LemmaE.l. Let0 <8 < 1. Let , A, J, K, N, A be as defined in (1.29), (1.30),

and (1.32). Then there exists a universal 0 < y < 1 such that if ||77||$VS/2(2) <y,
8
then
1
I/ = Hipeo(@) + 1Al L= (@) = 5
(E.1)

1
IN =l ooy + 1K = 1l poory < > and

Kooy + IAllLo@) S 1.
Also, the map ® defined by (1.27) is a diffeomorphism.

Proof. The weighted embeddings proved in “Appendix C” provide the estimate
2

2 2 = 2
(] EVSEPRIS HUHWS/Z(Z) for some £>0. Consequently, [[77[1521 o, < ||n||W§/2(E),
2 < 2
C! Q) ~ ” n ” WSS/Z(E)'
The estimates in (E.1) then follow easily from this estimate for y sufficiently small.
0

and so the usual Sobolev embedding in 2 C R2 shows that || 7l

Appendix F. Equilibrium Surface

In this appendix we collect some well-known facts about the equilibrium cap-
illary surface problem (1.12).

Appendix F 1. Uniqueness

We begin by proving that there is at most one solution to (1.12). This is proven
in greater generality in Theorem 5.1 of [12], but we record the simple 1 — D proof
here for the reader’s convenience.

Theorem F.1. There exists at most one solution to the problem

gt —oHE)=P in(—¢,1%) -
T 0 = £ o

Proof. Suppose that ¢1, ¢ are two solutions. We subtract the equations for ¢, from
the equations for ¢1, multiply by ¢; — ¢, and integrate by parts over (—¢, £) to
deduce that

4 / /
/g|§1—§2|2+0 S & =)
‘ Jreepr 1+ @2
V4
& —&)| =o0. (E2)
—t

_ & &
=0 _
Jrrepr e @2
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Set f(z) =z/v1+z2and o(t) = (x —y)(f(y +1(x —y)) — f(y)) for fixed pair
x,y € R. Then

0(0) = 0 and ¢/ (1) = = yI? >0, (E.3)
(L4 1y +1(x = y)?)32

and so
1
(x =) = f(x) =) =¢0) +/0 ¢'(n)dr >0 (F.4)
for any x, y € R. Applying this inequality in (F.2) then shows that
4
/zma—gﬁso (E5)

and hence {1 = ¢&. 0O

Appendix F.2. Existence

We now prove the existence of solutions to (1.12). Consider the function 4 :
(1, 00) — (0, 00) given by

arcsin(|[[y]|/o) cos(¥)
h(r) = / —_— (F.6)
0 Jr —cos(yr)
It’s easy to show that the mapping # is decreasing and satisfies
lim A(r) = oo and lim h(r) = 0. (139))
r—1 r—00
From this we deduce that there exists a unique
C=C(g,o (E.8)

such that #(C) = £,/ & € (0, c0), which is equivalent to

aresin(|[y]]/0) COS(I/f)
= \/7/ JC =cos(y) dw "

With the constant C = C(g, 0
define the mapping & : [arcsin(— |[[yﬂ| /0) arcs1n(|[[y]]| Jo)] — [—¢, £] via

w(z)_\/Z/Zﬂdw (F.10)
T TV 2g Jo JT—cos() '

It’s easy to see that E is a smooth increasing diffeomorphism that is an odd function.
We use E to construct the equilibrium capillary surface.
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Theorem F.2. Suppose that [[y] /o € (—1, 1). Define x : [—¢,£] — R by

2
x) = senlyD, | 7€z, o

with the understanding that x is simply 0 when sgn([y]) = [y] = O (in this case
we cannot evaluate B, but we don’t need to). Then x is smooth on [—£, £] and an
even function. Moreover, x is the unique solution to

[¥1]. € — cos(E~"(x)) (F.11)

gx —oH(x)=0 in(—£,0) _—
Ao =+l (12

Proof. It’s obvious that x is smooth and even. A direct computation shows that x

satisfies
/

X

VI+()?

= sgn([y]) sin(E~"(x)) and

1
= cos(E'(x)) = C(g.0.|[¥]]. O) — %xz- (F.13)

Upon evaluating the first equation in (F.13) at x = £¢ we find that
X' [r]

—m(iﬁ) = sgn([y]) sin(arcsin(£|[y]| /o)) = i? (F.14)
The second equation in (F.13) shows that
gxx' +o <;>/ =0andhence gy — o (X—/)/ _
(F.15)

Uniqueness follows from Theorem F.1. O

Theorem F.2 only constructs a special equilibrium capillary surface for which
the pressure vanishes. However, we can use it to recover arbitrary solutions.

Theorem F.3. Suppose that [y] /o € (—1, 1). Let x : [—¢, €] — R be the function
given in Theorem F.2, and set

L
Mipin :/ (X(x) — min X) dx > 0. (F.16)
¢ (=£,0)

Then for each Myop > My, there exists a unique, smooth, even function &y :
[—£, 2] — (0, 00) and a constant Py € R such that

8%o — o H(%o) = Po in (—¢, £)

¢ N (F.17)
A/1+0(£(,)2 (0 = =5
Moreover,
¢ My —2
Miop = / Co(x)dx and Py = goz—e[[)/]] (F.18)
—e
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Proof. We simply set §p = x — min¢,¢) x + h for h € (0, oo) determined by
h = (Myop — Myin)/(2€). The stated results then follow from Theorem F.2 and
simple calculations. O

Appendix F.3. Variational Characterization

Although we have not used the calculus of variations to construct £y we can
still show that ¢y satisfies a minimization principle.

Theorem F.4. Let .7 be the energy functional defined by (1.16). Let §, M,p, and
Py be as in Theorem F3. If n € WLl((—¢, 0)) is such that f_ze n = M;,p, then
F (%) < ().

Proof. Let v € W1 ((—¢, £)) be such that ffz Y = 0. Then

l
f (Zo+ 1Y) = My, forallr € R. (F.19)
—L

We then compute,

d ‘ Gy’
— (o +19) = / gooy + 0 ———=—[y] (¥ (O) + ¥ (=0)
a - JIH @)
o fﬁ s A ©) GHY =5 o
-t \/1 + g+ rv| \/1 + (59)? !

The ODE satisfied by ¢ allows us to integrate by parts to deduce that

Va é-(/).(/// l
fegéolﬂ to——=-Y]|W©®O +¢¥(-0) = /( Poy = 0. (F21)

J1+@)? -

On the other hand, (F.4) tells us that

a/z ki) & B b Gt 17 = &) > Oforallt € R.
- \/1+\§<;+n/ﬂ\2 \/1+(§(’))2 !
(F22)
Thus
%f@o +t)>0forallt e R, (F.23)
which in particular means that
1
d
J (o +¥) = I (o) +/O Ef(é“o + ty)dt = I (5o). (F.24)
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Now, if n € Wh1((—¢£, £)) is such that ffe N = M;,p, then we may apply (F.24)
to ¥ = &g — n to deduce that

F() = I+ v) = I (o). (F.25)

O
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