STABILITY OF CONTACT LINES IN FLUIDS: 2D STOKES FLOW

YAN GUO AND IAN TICE

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 fast.

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 C R? subject to
the following two assumptions. First, we assume that

(1.1) Vip =VN{yeR? | 1a >0} ={yeR?| — 0 <y <0<y <L}

for some ¢, L > 0. This means that the “top” part of the vessel, Vi, consists of a rectangular channel.
Second, we assume that 9V is C? away from the points (£/, L). We will write

(1.2) Vorm =V N{y € R* | y2 < 0}

for the “bottom” part of the vessel. See Figure 1 for a cartoon 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

(1.3) Qt) =V U{y € R? | =l <y1 <4,0<ys<((y1,0)},

where the free surface of the fluid is given as the graph of a function ¢ : [/, /] x RT — R such that
0 < ((+4,t) < L for all t € RT, which guarantees that the fluid does not “spill” out of the vessel top. We
write X(t) = {(y1,C(y1,t)) | |y1] < £} for the free surface and 34(¢) = 0(¢)\X(t) for the interface between
the fluid and the fixed solid walls of the vessel. See Figure 2 for a cartoon of two possible fluid domains.

For each t > 0, the fluid is described by its velocity and pressure functions (u, P) : 2(t) — R? x R. The
viscous stress tensor is determined in terms of P and u according to

(1.4) S(P,u) := PI — uDu,

where I is the 2 x 2 identity matrix, (Du);; = 0ju; + 0ju; is the symmetric gradient of u, and p > 0 is the
viscosity of the fluid. We write div.S(P,u) for the vector with components div S(P,u); = 0;5(P, u); j; note
that if divu = 0 then div S(P,u) = VP — pAu.

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 5 > 0
for the Navier slip friction coefficient on the vessel side walls. The coefficients vs,,7sr € R are a measure
of the free-energy per unit length associated to the solid-vapor and solid-fluid interaction, respectively. We
set [v] := Ysv — sy and assume that the classical Young relation [36] holds:

(1.5) Hg]” <1
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Finally, we define the contact point velocity response function # : R — R to be a C? increasing diffeomor-
phism such that #(0) = 0. We will refer to its inverse as # := 7 ~! € C?(R).

We require that (u, P, () satisfy the gravity-driven free-boundary incompressible Stokes equations in €(t)
for t > 0:

div S(P,u) = VP — pAu =0 in Q(t)
divu =0 in Q(t)
S(P,u)v = gCv — oH(Q)v on X(t)

(1.6) (S(Pu)y = Bu)-7=0 on X(t)
u-v=>0 on X4(t)
0iC = ug — u10y,¢ on X(t)
ottt = (Il 7 o2t

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

(L.7) HQ) =0 [0
1+]01¢)?

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

(1.8) WO, ) = 1] F oD

1+ |91

(£4,1),

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
(1.9) My = 220)| = | Vetm| + /—e C(y1,0)dy;.

We may identify the second term with the mass of the fluid in the top of the vessel,
l
(1.10) Mtop = / C(ylv O)dyl'
—¢

The mass of the fluid is conserved in time since 8¢ = u - vy/1 + |91¢|*:

d d l 4
1.11 — |t :/ C:/ 8C:/ u-z/:/ divu = 0.
(L11) dt )l dt J_g . S(t) Q(t)

We defer a deeper explanation of the system (1.6) to Section 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 € R, and ((y1,t) = {o(y1) with o and Py solving
(1.12) {9(0 —oH(¢) =R on (—¢, ()

' A (40) = £ [].

Here the boundary conditions follow from the assumptions on the inverse of the velocity response function,
W, which in particular require that #'(z) = 0 if and only if 2 = 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

l
(1.13) Miop = /ZCO(yl)dyl«

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

l l
0
(114) 2R = / P =/ 9o~ TH(Go) = gMiap — 7 — 2| = gy~ 2 1]
- - V1+1016l7],
which means that
My, — 2
(1.15) Py = g”’%M.

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

l
(1.16) 7@ = [ SI+ o1+ 107 = DI +¢(-0)

subject to the mass constraint M;,, = ff ;G- 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 E.
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Theorem 1.1. There exists a constant My, > 0 such that if Mo, > Mpn then there exists a unique
solution (o € C([—£,{]) to (1.12) that satisfies (1.13) with Py given by (1.15). Moreover, minj_s 4 (o > 0,

and if F is given by (1.16), then 7 ((o) < F () for all p € WhHL((—£,£)) such that ffew = Miop.

Remark 1.2. Throughout the rest of the paper we make two assumptions on the parameters. First, we
assume that Moy, > My, in order to have o as in Theorem 1.1. Second we assume that the parameter
L > 0, the height of the side-walls of Viop, satisfies the condition (o(£f) < L, which means that the
equilibrium fluid does not spill out of Viop.

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 [36], Laplace [25], and Gauss
[18]. They determined that the equilibrium contact angle 6.4, the angle formed between the solid wall
and the fluid (see Figure 3), is determined through a variational principle. This leads to the well-known
equation of Young:

(1.17) c08(0eq) = Jsf ~sv _ _M’
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

(u = 0 at the fluid-solid interface) and the free boundary kinematics (8,¢ = u - v1/1 4 |V¢|?). Combining
the two at the contact point shows that the fluid cannot move along the solid, which is clearly in 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 [9] 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 64, from
the equilibrium angle 6., determined by (1.17). More precisely, these quantities are related via

(1.18) Va= F(COS(Heq) - COS(Qdyn)),

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-Haynes [5] combined thermodynamic and
molecular kinetics arguments to arrive at F'(z) = Asinh(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-E [30] performed molecular dynamics simulations to probe the physics near the
contact line and also found an equation of the form (1.18). Ren-E [31] also derived (1.18) from constitutive
equations and thermodynamic principles.
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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 simulations of Ren-E [30] found that the slip of the fluid
along the solid obeys the well-known Navier-slip condition

(1.19) u-v=0and S(P,u)v-7=pu-T

for some parameter S > 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 8 = 0o 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

¢

v/ 14 ’81(‘2

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 C? 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
W =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 [32] 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 [34] with contact angle fixed at 7, by Jin
[20] in 3D with angle 7/2, and by Socolowsky [33] 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:
a2 )+ [ BpueoPs [ DR Y adetor @) =o,

Q(t) (1)

a==+1

(1.20) Va=0l=7 7] Fo (£L,t) | = ¥ (0(cos(beq) — cos(Oayn)),

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 (t),
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 # is increasing 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)
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that #(¢(+,t)) is non-increasing, and since (y is the unique minimizer of .# this suggests that solutions
return to equilibrium as t — co. 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 (o € C*°[—/, /] be the equilibrium capillary surface given by Theorem
1.1. We then define the equilibrium domain 2 C R2 by

(1.22) Q:=VymU{z €R?*| —f <z <land 0< 29 < (o(x1)}.
We write 0€2 = X U 3¢, where
(1.23) Yi={reR?| —f <z <land x5 = (o(z1)} and B := IQ\X.

Here ¥ is the equilibrium free surface, and ¥ denotes the “sides” of the equilibrium fluid configuration.
We will write z € ) as the spatial coordinate in the equilibrium domain.
Let us now assume that the free surface to §2(¢) is given as a perturbation of (p, i.e. we assume that

(1.24) ((z1,t) = Co(x1) +nla1,t) for n: (=4,0) xRT = R.
We define
(1.25) n(z,t) = PEn(x1, 22 — (o(z1),1),

where E : H*(—/¢,¢) — H*(R) is a bounded extension operator for all 0 < s < 3 and P is the lower Poisson
extension given by

(1.26) Pf($1,£82)Z/Rf(f)e%ﬂ“e%i“&df.

Let ¢ € C*(R) be such that ¢(z) = 0 for z < I min(y and ¢(z) = z for z > $min(p. The extension 7
allows us to map the equilibrium domain to the moving domain €(t) via the mapping

(1.27) Q>z— <x1,x2 + 2((9;21))77(37,15)) = ®(x,t) = (y1,y2) € Qt).

Note that
P (1, Co(71),t) = (21, Co(x1) +n(21,1)) = (21, (21,1)) = (X, ) = X(t)
q)(vbtmat) = Vbtm
(L, 22, t) = (£L, w2 + ¢(w2)N(EL, v2)/Co(£L))
= (I)(Es N {:L’l =4l x9 > 0},t) = Es(t) N {y1 =4l yy > 0}.

(1.28)

If 7 is sufficiently small (in an appropriate Sobolev space), then the mapping ® is a C'! diffeomorphism of
2 onto €(t) that maps the components of 9€2 to the corresponding components of 0€(t).
We have

1 0 _ 1 —AK
(1.29) Vo = <A J> and A:= (VO )T = <0 X )
for
I_
(1.30) W = f, A:W(?lﬁ—[&@ﬁ, J:1+Way7+@, K=J"
o o Co

Here J = det V® is the Jacobian of the coordinate transformation.
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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 Q2 for ¢ > 0. In the new coordinates, the PDE (1.6) becomes

divg Sa(Pyu) = —puAqu+ VAP =0 in

divgqu=20 in Q

SA(P,u)N = gCN — cH(ON on ¥

(Sa(Pu)y — Bu)-7=0 on X
(1.31) u-v=>0 on X

C=u-N on X

_ 01 ¢
W(atg(igat)) - [[’7]] + Jw(iga t)
u(,0) = uo(z), ((21,0) = Co(z1) + 10(21).

Here we have written the differential operators V 4, div4, and A4 with their actions given by (V 4f); :=
Ai0;f, diva X = A;;0;X;, and Ayf = divaVauf for appropriate f and X; for u -V u we mean
(u- Vaqu); == ujAjp0ku;. We have also written N := —0i(e; + ez for the non-unit normal to X(t),
and we write S4(P,u) = (PI — uD4u) for the stress tensor, where I the 2 x 2 identity matrix and
(Dgu)ij = AipOruj + AjrOgu; is the symmetric A—gradient. Note that if we extend div4 to act on
symmetric tensors in the natural way, then divg S4(P,u) = VAP — pAu for vector fields satisfying
div4u = 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, Py, (o)
given by Theorem 1.1, i.e. we assume that v =0+ u, P = Py + p, ( = (o + n for new unknowns (u,p, n).
We will now reformulate the equations (1.31) in terms of the perturbed unknowns.
To begin, we use a Taylor expansion in z to write
yr: 2 = - 2 + : 2 +
(L+ly+2)Y2 L+ y)Y2 (1 +[y[7)3?

where R € C*®(R?) is given by

(1.33) R(y,z) = /0 3 (ESJ:';)JESS‘J;)@Q ds

(1.32) Ry, 2),

Then
01C 01Co o
1.34 = + +
(1:34) L+ )2 (1 +016/HY2 (1 + |91¢0[?)3/2

which allows us to use (1.12) to compute

R (010, 011),

(135) 9C — oH(C) = (9Co — TH(C)) + g — oy (mggﬁ)g/z) 00y (R(D1Co, D11)
=P+ qn — 081 ((1_1_’881120’2)3/2) - Ja1 (R(al@, 6177))
and
01¢ 001(o odin
1.36 NS (4= ___Jase LAY B
(136) [1]Fo 1+|@1C|2( )= B1F G e 0 F e

oo

R(81Co, Oym) (20, 8) = F— AT
F oR(01€0, 01n)( ) $(1+|81§0|2)3/2

(:l:g, t) F JR(&CO, 8177)(:&6, t).
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On the other hand,

(1.37)  divg Sa(P,u) = divg Sa(p,u) in Q, S4(P,u)N = Su(p,u)N + PoN on X,
and SAo(P,u)v -7 = Sa(p,u)v -7 on Xs.

Next we expand the velocity response function inverse # € C?(R). Since # is increasing, we may set

(1.38) k=%"0) > 0.
We then define the perturbation # € C2(R) as
. 1
(1.39) W (z) = ;W(z) —z.
We now plug (1.35)—(1.37) and (1.39) into (1.31) to see that (u,p,n) solve
(divASA(p,u):—,uAAu—i-VAp:O in Q
divqu=20 in Q
0
SA(p, U)N = gn/\/ - 0'81 <W + 73(31(0, 6177)) N on %
(1.40) (Sa(p,u)y — pu)-7=0 on X
u-v=>0 on X
omn=u-N on X

kO(£0,1) + KW (On(£L0,1)) = Fo (W?W + R(D16o, am)> (£4,1)
L u(z,0) = up(x),n(x1,0) = no(x1).

Here we still have that N, A, etc are determined in terms of ( = (y + 1. Throughout the paper we will
write

(1.41) No = —01(oer + e2
for the non-unit normal associated to the equilibrium surface. Then
(1.42) N =Ny — Oines.

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 )
(2.1) =2 HagnHHl((—é,é)) ’

§=0
and we define the basic dissipation as

_ 202 -2 ; 2
22 D= 3] g+ [oFe s, + (2 ),

where we have written

(2.3) 117 = [£. fle.

We also define the improved basic dissipation as

2 2

ML PR

H3/2((=¢,0))

(2.4) D, =D, + ZQ: Hag'pHHO(Q)
§=0
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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:

@5) &=t Il arn )+ 10y + [z + N0rulles @y + 1915 gy + N0ty
and

2
(26) D= Dyt I,z 5 101 73 3 10272+ Ty 1B+ 1l o+ 100 -

In (2.5) and (2.6) the spaces Wy are weighted Sobolev spaces, as defined in Appendix 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 € (0,7). These are related to the equilibrium contact angle, 8., € (0, 7) given by (1.17), via

(2.7) Ocg +w =,
i.e. w is supplementary to 6.,. Thus we have have that w may be computed via
!/
—/
(2.8) cos(w) = L.
2
1+ G (=0)]
We now state our a priori estimates for solutions to (1.40).

Theorem 2.1. Let w € (0,7) be the angle formed by (o at the corners of Q, §,, € [0,1) be given by (5.3),
and § € (64,1). There exists a universal constant v > 0 such that if a solution to (1.40) exists on the
temporal interval [0,T] and obeys the estimate

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

then there exist universal constants \,C > 0 such that

(210)  sup (£(0)+ [E.(0) + [u(t) i o) + 1) - 7T,y + b N+ 10(0) o]

T
+/ D(t)dt < CE(0).
0
Proof. The result is proved later in Theorems 8.3 and 8.4. g

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

Theorem 2.2. Let w € (0,7) be the angle formed by (y at the corners of Q, d,, € [0,1) be given by (5.3),
and 6 € (0w, 1). There exists a universal smallness parameter v > 0 such that if

(2.11) £(0) <7,

then there exists a unique global solution triple (u,p,n) to (1.40) such that

(212)  sup (£(1) + e [£,0)+ [t o) +1®) - 7o,y + - MO + 190 ogey )

+/ D(t)dt < CE(0).
0
where \,C > 0 are universal constants.

Proof. The result is proved later in Theorem 8.5. 0
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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

(2.13) W} < H® and W) < H*!
where our choice of ¢ in the theorems allows for the choice of any
(2.14) 1< s < min{_,2}.

w

We also have that
(2.15) W32 (—0,0)) — HSFV2((~0,0))

so that we can control H17||12qs+1/2 + \|3ﬂ}”12qs+1/2-
Theorem 2.2 and the above embeddings tell us that

(2.16) sup [l + ) s + [0 Feers2 + 10m(E) 2] < CEO)
and that
(2.17) sup e [[u(®) + [p(0) o + [0(8) e + 9m(0) 3] < CE(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

(2.18) sup e [[u(®lf: + (030 < CE(0).

For any 1 <r < s+ 1/2 there exists 5, > 0 such that
(2.19) sup M [n(t) |7 < CE(0).
>0

For any 1 < r < 3/2 there exists B, > 0 such that
(2:20) sup e |0m(t) |3 < CE(0).

2.2. Sketch of proof and summary of methods. We now provide a summary of the principal difficulties
encountered in the analysis of (1.40) 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 (1.40), 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 (1.40) that are compatible with the boundary conditions.
This leads us to apply temporal derivatives to (1.40) since they are indeed compatible with the boundary
conditions. Upon doing so and summing we arrive at an equation of the form

d _
(221) %S” + DH = ~'/V7

where &, and D, are given by (2.1) and (2.2), and where .4 denotes nonlinear interaction terms. Of course,
temporal derivatives do not commute with the other differential operators in (1.40), so the nonlinear terms
A 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 - N = 9y and its temporal derivatives. This
is essential in our analysis due to the second-to-last equation in (1.40), which provides a Neumann-type
boundary condition for &/n that is compatible with the linearized mean curvature operator appearing in
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the third equation. As we describe later, we crucially exploit this in order to gain higher-regularity control
of d{n 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

(2.22) || < CED, for some 6 > 0,

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

(2.23) %é‘” + %D.. <0.

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 estimate |.#| < CDYE, cannot be used to derive (2.23). For the
problem (1.40) 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. FEven 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 (1.40) are made for this reason, as they have already proven successful in this regard in the
analysis of other free boundary problems [12, 13, 19].

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 (1.40) we can achieve such control and
thereby derive enhanced dissipation estimates. 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 (1.40). Interestingly, the estimate for
_ C 2
the pressure decouples from 7, and so the control of u provided by D, is sufficient to control H@g p’

for j = 0,1,2. We prove this in Theorem 4.6.
With the above control of u and p we formally expect from the third equation in (1.40) that 8?1 € H —1/2
and hence that € H3/2. It turns out that this formal derivative counting can be made rigorous by using

the system (1.40) to derive a weak elliptic problem for 7. Here the control of the contact line velocity

in the basic dissipation is essential, as it provides control of a Neumann boundary condition for . Thus
2
in Theorem 4.11 we are able to use elliptic estimates to gain control of H@g nH for j = 0,1,2.

H3/2((—4,0
Interestingly, these estimates decouple from p and are determined only by w terms ir(l( DH.))

The decoupling of these estimates is ultimately related to the fact that (1.40) 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 D, 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 (1.40). 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 (5.58) vs. (5.54)). The trade-off for this coupling to a new unknown is that we must

HO(Q)
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consider an extra boundary condition on ¥; indeed, in (5.58) there are three scalar boundary conditions
on ¥, whereas in (5.54) 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-
Douglis-Nirenberg [2]. However, the equilibrium domain (and even the dynamic domain at any time) is
piecewise C? but only globally Lipschitz because 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' x HY x H 3/2 we cannot in general expect even v € H?. Moreover,
the analysis of [2] only applies if we view 1 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 [10], Lopatinskii [27], 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 choice of boundary conditions is determined by the eigenvalues of certain operator pencils: we refer to
the books of Grisvard [15, 16] and Kozlov-Maz’ya-Rossman [23, 24, 28] for exhaustive surveys.

The particular choice of boundary conditions we use in (1.40) does not seem to be directly available in
the literature, so we have to develop the theory here. This is the content of Section 5, which culminates
in Theorem 5.10, the weighted n—coupled Stokes regularity theory for the triple (u,p,n). Fortunately,
the boundary conditions in (1.40) essentially amount to a compact perturbation of boundary conditions
for which the operator pencil is well-understood thanks to the work of Orlt-Séandig [29]. Combining these
ingredients with existing estimates in [23, 24, 28] then allows us to prove the theorem. It is worth noting
that the weighted Sobolev estimates imply estimates in the standard Sobolev spaces WP, 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 W*® estimates.

In order to invoke the weighted elliptic estimates of Theorem 5.10 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 &/n € H 3/2 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
(8w, & p, 3 1) we must control &/ Ty € H3/2. This dictates the count j = 0,1, 2 that we use in &, and D,
as we need weighted estimates for (u, p,n) and (Oyu, O¢p, Oyn) 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 (1.40). 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 (1.40) 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 [12, 13, 19], for which the energy and dissipation each play an essential role.

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

(2.24) D <D, +E&D.

This structure is again essential in order to work with an absorbing argument.
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Finally, in Section 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
(2.25) —&+D < ED,
dt
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) dtg”—i_ 2D_O
From (2.26) we then close our a priori estimates by integrating in time to see that
T
(2.27) sup E(t) +/ D(t)dt < £(0).
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)

(2.28) sup eME(t) < £(0)
0<t<T

for some universal A > 0

2.3. Plan of paper. The paper is organized as follows. In Section 3 we discuss the weak formulation of
(1.40). In Section 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
Section 5 we develop the weighted Sobolev elliptic regularity theory for (1.40). 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 Section 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 D.1 records some coefficient estimates.
Finally, Appendix E 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 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"(Q2), H"(X), and H"(X;) with r € R for the usual Sobolev spaces. We will typically
write H? = L2. To avoid notational clutter, we will often avoid writing H"(Q2), H"(X), or H"(Z,) in our
norms and typically write only [|-||,. When we need to refer to norms on the space L" we will explicitly
write ||-||;-. Since we will do this for functions defined on 2,2, 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 7 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 > 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 (1.40).
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3.1. Some spaces and bilinear forms. Suppose that 1 is given and that A, J, N, etc are determined
in terms of it. Let us define

(3.1) (u,v)) = /Q gID)Au :Dyvd + . (u-1)(v-T)dJ.

We also define

ot 01901

(32) (¢7U))1,Z = /_ég¢1/)+0(1+ ’81C0’2)3/2
and
(3.3) [a,ble := Kk (a(£)b(0) + a(—£)b(—F)) .

We define the time-dependent spaces
(3.4) HOQ) := {u: Q= R*| VJu e H(Q)},
(3.5) oHY (Q) = {u:Q = R?*| ((u,u)) < co,u-v=0on %},
and
(3.6) OHL(Q) :={u € oH' (Q) |u-N =0on X}

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

(3.7) () = {g € H(Q) | /Q g=0},

1) Y/
(3.8) HO(—0,0) = {g € HO((—0,0) | / =0,
(3.9) W= {veoH'(Q) | u-No € H'(=£,0) N H(—£,0)},

where A is given by (1.41), and
(3.10) V={veW|divv=0l.

We endow both with the natural inner-product on W:

(3.11) (U,U)W:/Q';DU:DU—I— g (U'T)(U'T)+(U'N07U'NO)1,E-

We then define the space

(3.12) W(t) == {w € oH'(Q) | v- N € HY(—£,0) " HO(—¢,0)},
which we endow with the inner-product

(3.13) (v, whw = (v, w)) + (v- N, w-N)y 3.

We also define the subspace

(3.14) V(t) :={veW(t) | divgv =0},
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3.2. Formulation. We now aim to justify a weak formulation of (1.40). Suppose that ( = {p +n and A
and N are determined in terms of ¢. Then suppose that (v, q, &) satisfy

diva S4(q,v) = F! in Q
divgv = F? in Q
S_A((],’U)N:gg./\[—(?'al (MW‘FFS)N—FFAL on X
(3.15) (Sa(qg,v)v — Bv)-7=F5 on X
v-v=20 on g
Ohé=v-N+F° on Y
KkOE(H0, 1) = Fo (mwaﬁ n F3> (£0,) — KFT(£0,1).

We have the following integral identity (v, g, §).

Lemma 3.1. Suppose that u and ¢ are given as above and that (v, q,§) are sufficiently reqular and satisfy
(3.15). Suppose that w € W(t). Then

(316) ((v,w)) — (p,divaw)o + (€ w- Ny +[v- Ny w- Ny = /Q Fow)

l
—/ J(’U}-T)Fs—/ oF30 (w-N)+ F* w—[w-N,F® + F7],.
s -/

Proof. We take the dot product of the first equation in (3.15) with Jw and integrate over Q to find that
(3.17) /diVASA(q,v)-wJ = T=1II ::/Fl cwl.
Q Q

We will compute I and then plug into (3.17) to deduce (3.16). In computing, we will utilize the geometric
identity Ok (JAji) = 0 for each j. We will also employ the identity

on g

Jv
3.18 JAv =
(3.18) Y {N/,h F 10 on s,

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

(3.19) I= / Ok (JAjkSA(q,v)ij)w; = / —J A Okw;Sa(q,v)ij +/8 (JAV) - (Sa(q,v)w) := I + Is.
Q Q Q
We may use the definition of S4(q,v) to compute
(3.20) I = / gDAU D aw] — gdivawl.
Q

On the other hand, the first equality in (3.18) allows us to compute
a2 [ A Salg.opw) = [ v (Satg.ow) = [ Ju- (Sala.ow)

:/ J(B(U-T)(w-T)—l—w-TF5).

S

Similarly, the second equality in (3.18) shows that

(3.22) /E (JAV) - (Sa(g, v)w)

= [ ataomr = [ gt N o0 (B W
¢ ~ (1+ |9160|*)3/2
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We then compute the second of these terms by using the equations in (3.15):

(3.23) /_2—081 <W+F3)w-/\/
:/e (( 08 +F3>€)1(w-N)—a<8l£ )3/2+F3> (w-N)

14

—e \(1+|0160[*)3/2 (1+|9160] o,
and
_ I/ (S 3) (w - ‘ = kO (a kEF7(al)) (w - N(a
(324) —o <(1+|81Co|2)3/2 +F )( N) _Z—agl( 9 (al) + kF(al)) (w - N(al))
= Z k(v N(al)(w-N(ab)) + k(w - N'(al))(FC(al) + F7(al)).
a==+1

Combining (3.19)—(3.24), we find that

T w4 [ gEw N+ 5.
(3.25) I—/Q2]D)_AU.DAUJJ+/SJ,B(U 7)(w T)-f—/z g&(w N)+0(1+‘81<0’2)3/281(w N)

+ 3" k(v N(ab))(w - N(al)) /

L
J(w-7)F5+/ oF30;(w-N)+F*-w
a=%1 Q

qdiVAwJ+/
—¢

s
+ [w- N, F5 + F7),.
Plugging this into (3.17) yields (3.16).

The lemma motivates our definition of a weak solution.

Definition 3.2. A weak solution to (3.15) is a triple (v,q,&) that satisfies
3:26) (0s0) ~ (@, divawho+ (€ M+ o Now M= [ Pl
Q

l
—/ J(w-T)F5—/ oF301(w-N)+F*-w—[w-N,FS + F],.

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

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

¢ 2
92,0 101€] ,u/ 9 / )
41 5 55 | +5 [ D . _ '
- (/ﬂ‘g' +2(1+|01g02)3/2>+2 o (DAl T | BT T [ Nv- N

:/FI-UJ+qF2J—/ J(v-T)F®
Q s

‘ 6
/ oF301(v-N)+F* v —géFS — o hENF

—t (1 +[0160]*)3/2
Proof. We use v as a test function in Lemma 3.1 to see that

—[v-N,F% + F"],.

(42) (0,0) = (b, divav)o+ (€0 N)is + [0 Nyv - N = /Q Flov

4
—/ J(U'T)F5—/ oF301(v-N)+F' v —[v-N,FS + F],.

—£
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We then compute

(4.3) (&v-N)ig = (£0€ —FO1

¢ 2 ¢ P F°
g2, 0 |81§\ / 6 91 €0
=0, / 5 (1418 12)3/2 —+5’
‘ ( 2 d 2(1+ !81C0|2)3/2 —¢ 9 (1+] 1C0|2)3/2

and plug into (4.2) to deduce (4.1)

We now apply this to solutions to (1.40). First we define

0
(1.4 9= [ Rl = 52009 = Riv.2).
where R is defined by (1.33).
Corollary 4.2. Suppose that (u,p,n) solve (1.40). Let Q be given by (4.4). Then

(4.5) 0 /£g|77|2+amlm /]]D) ul? J+/ BJ |u-7|? —i—Z lu- N (al))?
2T 2 e !

a=%1
= -0 </20Q(81C0,3177)> —[u- N, (8m))e.

Proof. According to (1.40), v = u, ¢ = p, and & = 71 solve (3.15) with F* = 0 for i # 3,7 and F? =
R(01Co,01n), FT = #(0m). The equality (4.5) then follows directly from Theorem 4.1 and a simple
computation with Q. ]

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

(4.6) SHY Q) ={uc HY(Q) |u-v=0o0n ¥, and u- Ny =0 on T}.
Proposition 4.3. Let p € H(Q). Then there exists v € OHL(Q) such that dive = p and
(4.7) ol < lipls -

Proof. Consider the elliptic problem
—Ap=p in
(4.8) Vo-v=0 on X,
V(p ~N(] =0 on X.
By the Neumann problem analysis in planar domains with convex corners (see for instance [23]), we know
that there exists a unique solution ¢ € H2(Q) N HO(2) and that lells < HpHg Set v = V. O
We can parlay this into a solution of div4 v = p. We need a preliminary result first. Consider the matrix
(4.9) M=KV® = (JAT)™!
We view multiplication by M as a linear operator. The following lemma summarizes some of the properties
of this operator.
Proposition 4.4. Assume thatn € H" for r > 3/2. Let M be defined by (4.9). The following hold.
(1) M : HO(Q2) — H°(Q) is a bounded linear isomorphism, and

(4.10) [Mullyoi) S U4 11nll—1/2) lull-
(2) M : oHY(2) — oH1(2) is a bounded linear isomorphism, and
(4.11) IMull ey S (1 + il Nl

(3) M :JHY(Q) — JHY(Q) is a bounded linear isomorphism.
(4) Let uw € H' (). Then divu = p if and only if div4(Mu) = Kp.
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(5) M : W — W(t) and M : V — V(t) are bounded linear isomorphisms.

Proof. The boundedness of M on H°(Q2) and on ¢H! () follows directly from standard product estimates
in Sobolev spaces. This proves the first item. To complete the proof of the second we note that a
straightforward computation reveals that

(4.12) KV®Ty = Kvon {x € 9Q | 21 = £4,29 > 0} and KV® v = v on {z € 90 | x5 < 0}.
Hence, on ¥; we have that
(4.13) Mu-v=0&u-(KV®'v)=0cu-v=0.

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

(4.14) JANG =N = Ny = K(A) 7N = KVoT N,
which implies that
(4.15) uw-No=u-KVS'N = KVPu-N = Mu-N.

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

(4.16) diV(Mflv) = 8j(JAijvz-) = JA;j05v; = Jdiv g v.
Thus if Mu = v we have that
(4.17) divu = p if and only if diva(Mu) = Kp.

The fifth item follows easily from the previous four.
O

We now combine Propositions 4.3 and 4.4 to deduce an orthogonal decomposition of W(t). Using the
Riesz representation theorem we may define the operator Q} : H%(Q) — W(t) via

(4.18) (Q%p,w)w(t) :/deivAwJ.

We may estimate
(4.19) |2l = /deiVA QipJ S Ipllo 1128w llwiey = 11Q8Plley < lpllo

On the other hand, for p € I;TO(Q) we use Proposition 4.3 to find u € JH'(2) C W such that divu = p

and [lu|? < |[plls. Proposition 4.4 then implies that if we set v = Mu € W(t) we have that Jdiv4v = p
2 2

and [v[[jy < llpllg- Then

(4.20

)
/lel2 = /deiVA v = (210, 0) iy S 11212 e 10w S 1126wl IPllo = 11pllo < 11wl -
Hence
(.21) Iollo S 119l < 12l

We deduce from (4.21) that the range of Q} is closed in W(t) and hence that Q} is an isomorphism from
HY(Q) to Ran(Q}) € W(t). Now we argue as per usual (see for instance [14]) to deduce that

(4.22) (Ran(Q}))* = V() and hence W(t) = V(1) D) Ran(Q;}).

Indeed, the inclusion V(t) C (Ran(Q}))* is trivial. To prove the opposite inclusion we suppose w €
(Ran(Q}))*. Then

(4.23) 0= / pdiv 4 wJ for every p € ﬁO(Q) = divygwJ =C
Q
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for some constant C' € R. However,

l
(4.24) ~w:0+/ N -w=0
—t

C|Q|:/divAwJ:/ Jw-u+/N
? e P10
so C' =0 and w € V(t).
Now we use (4.22) to deduce the following.

Theorem 4.5. Suppose that A € WV (t))* and that A(v) =0 for all v € V(t). Then there exists a unique
p € H°(Q) such that

(4.25) A(w) = (Qtlp,w)w(t) = / pdivawdJ for all w e W(t).
Q

Moreover,

(4.26) Ipllo < ”AH(W(t))* :

We can also use this to deduce the following theorem.

Theorem 4.6. If (v,£) satisfy
(@20 () + € Mg+ oo Now M= [ Fwg = [ gw-nF?
Q s
l
—/ cF30(w- N) + F*w— [w- N, FS + FT),

—L

for all w € V(t), then there exists a unique g € HO(Q) such that (3.26) is satisfied. Moreover,

(4.28) lallo < llvlly + IF gy
where F € (H')* is given by
0
(4.29) <]'—’w>:/F1'UJJ—/ F4-T(w-7)—/ J(w - 7)F5.
Q ) .

Proof. Define A € (W(t))* via
(4.30) A(w) = — (v, w) = (€, w- Ay — [v- Nyw- Ao + /Qpl wJ

l
—/ J(w~T)F5—/ oF301(w-N)+F* w—[w- N, F® + F7),.

—/

Then A(v) =0 for all v € V(t), so Theorem 4.5 yields ¢ and shows that (3.26) is satisfied.
Using Propositions 4.3 and 4.4 we can find w € §H!(Q2) C W(t) such that Jdiv4w = ¢. Then

l
(4.31) ||q||g:—((v,w))—|—/QF1-wJ—/ F4-T(w-7)—/ J(w - T)F?

—f s
S lwlhwgey (Nl + 1y ) S Nl (ol + 1 F Ny )

which yields the estimate (4.28).
O

4.3. The n dissipation estimate. In what follows we write
(4.32) H*(—0,0) = H*(—£,0) N H*(—¢, 0)

for s > 0. Two important facts about these spaces are recorded below.
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Proposition 4.7. Let (X,Y),, denote the (real) interpolant of Banach spaces X,Y with parameters
s€(0,1), g € [1,00] (see for instance Triebel’s book [Tr] for definitions). We have that

(4.33) (H°, H')sp = H*

and

(4.34) (HO), (H') )52 = (H*)".

Proof. The former follows from Theorem 1.17.1/1 of [Tr] and the latter follows from Theorem 1.11.2/1 of
[Tr]. 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 £ € ﬁl(—ﬁ,f) is the unique solution to

(435) (57 9)1,2 + [ha O]E = <F7 0>
for all @ € H' (=0, 0). If F € (H(=(,0))* for s € [0,1] then & € H*5(—(, () and
(4.36) 1€ 2-e S ThIE + IE 1T g -

Proof. We sketch the proof in several steps.
Step 1 - Elliptics at the endpoints with h =0 ) . )
Suppose for now that h = 0. We get the following estimates. If F € (H®)* = H°, then ¢ € H? and

(4.37) 111> S IE I g0y -

On the other hand, if F' € (H 1)* then we get no improvement of regularity for &, but we have the estimate
2 2
(4:38) €0 S 11

Step 2 - Elliptics with h =0
Again assume h = 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

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

(4.40) €115 < Crlh]?

for any k£ > 0, where Ck > 0 does not depend on the solution or h.
Step 4 - synthesis
We now combine Steps 3 and 4 to deduce that (4.36) holds.
O

The derivative operator 9y is a bounded operator from H!(—/, /) to L?*(—¢,¢) and from L?(—/¢,{) to
(H}(—¢,0))*, and so the usual theory of interpolation guarantees that

(4.41) 1+ HY2(—0,0) — [LA(—0,0), HY (0. 0)]; )5 = (Hop*(—0,0))".

is a bounded linear operator. The trouble is that HééQ(—Z, ¢) € HY2(—£,0) (for a proof of this and precise
definitions we refer to [26]), and so the previous theorem is not ideal for dealing with F' of the from

4
(4.42) (F,0) = /_ 1010,

As a result, we need the following variant.
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Theorem 4.10. Suppose that € € ﬁl(—ﬂ,ﬁ) is the unique solution to

4
(4.43) (€,0)15 = / fou0

—¢
for all 0 € HY(—0,0), where f € HY2(—0,0). Then & € H¥2(—(,0) and
(4.44) 1€13/2 S A1 /2 -
Proof. Using 0 = £ as a test function in (4.43) provides us with the estimate
(4.45) 1€l < 111l -

Now let ¢ € C°(—4,¢) and let ¢ = ffz ©. Then ¢ — @ € ﬁl(—ﬁ,ﬂ) and hence

(4.46) /%a O o(p- )+ otlo—9) /4m<@ %)
. —0 — — = il — .
— 1+ 016l -
Since
Y4 Y4
(4.47) O1(p — @) = d1p and /ﬂ&p:gso/eé:()

we then have that

(4.48) . forp

/40615 1o + g€y /g
1 pr—
-t VA 1010/

for every ¢ € C°(—£,¢). From this we immediately deduce that x := 00:1£(1 + |81C0|2)_1/2 — f is weakly
differentiable with

(4.49) dx = gt € HY(—1,0).
Thus x € H?(—4,/) and
(4.50) Ixllz < lIxllo + I0uxlly S Il + I llo + llgglly S Il s

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

@5 loselys =|[y1+ Gl + v

From this estimate we immediately deduce (4.44).

) S+ xlle S M lye + xS 1fle -
1/2

Now we use Theorems 4.9 and 4.10 to get the n dissipation estimate.

Theorem 4.11. Suppose that (v,&) satisfy

(4.52) ((v,w))+(§,w'/\/')1,z+[U-/\/',w-./\/']g:/QFl-wJ
¢

— J(U)‘T)FS—/ oF301(w-N)+F' w—[w-N,FS + F7],
P3N -0

for all w € V(t). Then for each 6 € H'(—(,0) then there exists w[f] € V(t) such that the following hold:

(1) w[f] depends linearly on 0,
(2) wlf] - N =0 on X,

(8) we have the estimates

(4.53) lwlB]IF < 1015/ and [wlB]5pq S 116117 -
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(4) we have the identity
¢
(4.51) (€O + 00l = G.0) - [ o0
-/
where G and h are defined as follows. First, h is given by
(455) [ha G]Z = [U ’ Na 9]4 - [F6 + F7a 0]6
Second, G € (HY/2)* is defined via
(4.56) (G,0) = = (v, wl0])) + (F, w[b]),
with F € (H')* given by

¢
(4.57) (F,w) :/Fl-wJ—/ J(w-r)F5—/ F*w.
Q s —t
Consequently, & satisfies
2
(4.58) 10152 S N0ll} + [0~ NI+ IF NGy + | EP][] o + F® + FTI

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

divqw =0 in
(4.59) w-N=60 onX
w-v=0>0 on g
and (4.53) holds. Let us write w[f] to denote this function. We then have that

4

(4.60) (&)1 + [, 0] = (G, 0) — /_ o0

for all € H!, which is (4.54). We may decompose £ = & + &2, where

(461) (gla 0)1,2 + [hv 9]5 = <F7 9>
and
0
(4.62) (52,9)172 = —/ 0‘F3819.
¢

We then apply Theorem 4.9 with s = 1/2 to & and Theorem 4.10 to &2 in order to arrive at (4.58).
O

5. ELLIPTIC THEORY FOR THE STOKES PROBLEM
5.1. Analysis in cones. Consider the cone of opening angle w € (0, 7) given by
(5.1) Ko={zeR?|r>0and e (—n/2,—71/2 +w)},
where (r,6) are standard polar coordinates in R? (i.e. § = 0 corresponds to the positive z1 axis). We write
(5.2) I ={zcR*|r>0andf=—7/2} and 'y = {x €R? | r >0 and § = —7/2 + w}

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

(5.3) 0w = max{0,2 — w/w} € [0,1).
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Next we introduce a special matrix-valued function. Suppose that A : K, — R?*? is a map satisfying
the following four properties. First, 2 is smooth on K, and 2l extends to a smooth function on K, \{0}
and a continuous function on K. Second, 2 satisfies the following for all a,b € N:

lim sup (r0,) 5[ (r, 0)AT (r,6) — I]‘ =0
=0 0c[—7/2,—7/2+w]
lim sup () 051245 (r, 0)0; Ui (r, 9)]‘ =0 for k € {1,2}
=0 9e[—7/2,~7/2+w]
(5.4) lim sup (r0,) 2O [A(r, 0) — I]’ =0

120 0e|—n/2,— 7 /2+w]
lin(l)(rar)“[%(r, Op)v —v] =0 for Oy = —7/2, —7/2 4w

r—

lim (10, KQlV o AT (Av)t + (W)t @ mT(my)) (r,00) — 1} =0 for O = —71/2, —7/2 + w

r—0

where (r,0) denote the standard polar coordinates and (z,29)* = (22, —2z1). Third, the matrix AAT is
uniformly elliptic on K. Fourth, det2l =1 and

(5.5) 0;(2A;5) =0 fori=1,2.
We now concern ourselves with solving the 2—Stokes problem in the cone K:
dive Su(q,v) = G* in K,
oo e e

pDgvAv - (Av)t =G4 on Ty,

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 A = I5x9, the system (5.6) is the standard Stokes problem

div S(q,v) = G! in K,

dive = G? in K,
(5.7) iv U_ g in K,
v-v=GL on I'y
pDov-7=G4  on ..

We note that the assumptions in (5;4) are needed to show that the operators appearing in (5.6) behave
like the operators in (5.7) near 0 € K,,.
Following [23], for k € N and § > 0 we define the weighted Sobolev spaces

(5.8) WEEL) = {u | Jullys < oo},

where

(5.9 Julfyy = 32 [ Jal*0%uta)
la|<k VB

We then define the trace spaces W§_1/2(Fi) as in [23].

Theorem 5.1. Let w € (0,7), d, € [0,1) be given by (5.3), and § € (d,,1). Suppose that A satisfies the
four properties stated above. Assume that the data G',G% G3., G4 for the problem (5.7) satisfy

(5.10) G e WKL), G € Wi (K.),GL e Wi (Ts), @4 e w*(ry)
as well as the compatibility condition

(5.11) G=[ G+ [ G
Ko | A r_
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Suppose that (v,q) € H(K,) x H°(K,,) satisfy divgqv = G?, v-Av = G3. on Ty, and

H . 1 4 (Ql’/)l 4 (QKV)L
5.12 —Dgv : D —qgd = G- . .
(5.12) /w 5 Daw : Daw — g divg w /w w + . Giw o + o Gtw o]

Jor allw € {w € H'(K,) | w- (Av) = 0 onT+}. Finally, suppose that v,q and all of the data G are
supported in K, N B[0,1]. Then D*v,Vq € WQ(K,,) and

2 2 2
(5:13) [ D%lliyo + IVallivg < 16" yp + 167 s +1G2 [yare + 16 vz + I GL Iy + G2

Proof. In the case 21 = I the result is essentially proved in Theorem 9.4.5 in [28] 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 2-Stokes problem (5.6). 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 (5.6) are exactly the operators appearing
n (5.7), and hence the problems (5.6) and (5.7) give rise to the same associated operator pencil. The
eigenvalues of the pencil associated to (5.7) may be found in the “G-G eigenvalue computations” of [29]
(with x1 = x2 = 7/2). Indeed, the latter guarantees that the strip

(5.14) {zeC|0O<R(2) <1-6}

contains no eigenvalues of the operator pencil associated to the Stokes problem (5.7) in the cone K,,, which
are £1 + nm/w for n € Z. Thus we may use Theorem 8.2.1 of [23] on (5.6) and then argue as in Theorem
9.4.5 in [28].

O

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

divS(¢,v) = G! inQ
dive = G? in Q
=08 )
(5.15) vov =G . on
puDvv-7=G5  on X
v-v=G3 on Y
pDvv -7 =G*  on X,.

In what follows we will work with the spaces Wf(Q), Wf -l 2(89), and Wf(Q) as defined in Appendix C.
Next we define X5 for 0 < § < 1 to be the space of 6—tuples

(5.16) (G, G%GL, G2, G, GL) € WR(Q) x WHQ) x W 2(3) < W2(55) < Wi2(2) x W2 (53,)
such that

(5.17) /G2:/G / a3

We will now formulate a definition of weak solution to (5.15) for data in this space.
Definition 5.2. Assume that (G%G{Gi,@i,Gi,G%) € X5 for some 0 < § < 1. We say that a pair
(v,q) € H'(Q) x HY(Q) such that dive = G2, v-v = G on 99, and
(5.18) /gDv:Dw—qdivw:/Gl-w—i—/Gi(w-T)—l— G* (w-T)
Q Q )y s

for allw € {w € HY(Q) | w-v =0 on 90} is a weak solution to (5.15). Note that the integrals on the right
side of (5.18) are well-defined by virtue of (C.10) and (C.11). Also G*> € HY(Q) and G® € HY/?(Q) for

the same reason.

We have the following weak existence result.
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Theorem 5.3. Let (GI,GQ,Gi,G?i,Gi,Gf) € X5 for some 0 < § < 1. Then there exist a unique pair
(v,q) € HY(Q) x H*(Q) that is a weak solution to (5.15). Moreover,

2 2 2 2
(5.19) o113 + llall < G l[wo + 1G?[ws + G2 [[are + G [[yare -
Proof. We first use (C.10) to see that G? € H°(Q) and G* € HY?(9Q). Choose © € WZ(Q) such that
oy = G2 and 9|y, = G with HT)HW(? S [IGsllyys/2- Using, for instance, the analysis in [23], we may find
&
¢ € H?() solving

—Ap=G? —divo inQ
(5:20) {Vgp v=G3 on 0f)
with
(5.21) lels G2l + 16213 2 < 162 My + 1162 v
Next we find u € §H'(Q) with divu = 0 such that
(5.22) / P Dw = / Gl w — ﬁD(Vgp +70):Dw+ GHw-T)
02 0 2 o9

for all w € JH'(2) such that divw = 0. This is readily done with the Riesz representation theorem, and
we find that

(5.23) ll} < NG o + 162 s + G2 vz + 116G [y 72

Finally, we use Theorem 4.5 (with = 0 so that A = I, ete) to find ¢ € H(2) such that (5.18) holds
with v = u + v + V. We then easily deduce the estimate (5.19), which in turn implies the uniqueness
claim. 0

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 diffeomorphism.

Proposition 5.4. Let K, C R? be the cone of opening w € (0,7) defined by (5.1), where w is the angle
of Q near the corners, and let 0 < r < min{/l,(o(—¥)/2}. Then there exists a smooth diffeomorphism
U K, — U(K,) C R? satisfying the following properties.
(1) U is smooth up to K,,.
(2) .= \Il_l({x e R? | 1= -0, x9 < Co(—f)})
(3) We have that $=1(X N B((—¢,(0(€)),r)) € Ty N B(0,R) and ¥~ 1(Q N B((—¢,{y(¢)),r)) C K, N
B(O.R) for R = /2r2 4 2r4 |G| 2.

(4) The matriz function A(x) = (D¥(x))~ 7T is smooth on K, and all its derivatives are bounded.
Moreover, 2 satisfies the four properties listed near (5.4).

Proof. Let x € C*°(R) be such that x(s) =1 for s <r and x(s) = 0 for s > 2r. Let a = {{(—¢), which is
related to w via —cotan(w) = «a. Define ¢ : [0,00) — R by

(5.24) C(s) = x(s)¢o(—€ +5) + (1 = x(s))as,
which is well-defined for all s € (0, 00) 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) = . Also, ((s) — as is compactly supported in
[0,00). We also define the open set

(5.25) Ge={r € R?* |21 > —f and z2 < {(71)}
and note that
(5.26) Ge N B((—4,Go(=4)),r) = QN B((—¢, (1)), 7)

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

(5.27) U(z) = (xr1 — {,x9 — axy + ((x1)).
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It is a trivial matter to see that ¥ is smooth on K, and that ¥ is a smooth diffeomorphism from K, to
G¢ with inverse given by

(5.28) Uy, y2) = (1 + 6y — C(yr + 0) + a(yr + 0)).

This proves the first item, and the second item follows trivially.
To prove the third item we first note that U(I'y) = {x € R? | 21 > 0,22 = ((z1))}. From (5.26) and
(5.28) we find that if y € QN B((—¢,(o(—¥)),r) then
_ 2
(529) U (W)]" < (v + 07+ 2(y2 — G(=0)* +2[C(—4) — Colyr) + aly + O < 2r% + 2 [[Gol |2 -

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 A(z) = (D¥(x))~7 is given by

(5.30) A(z) = (é - il($1)> |

From this we easily deduce that 2l is smooth with derivatives of all order bounded in K,,. The equality
(5.30) implies that 2 satisfies (5.4). The fact that o — (’(x1) is compactly supported in (0, c0) then implies
that AAT is uniformly elliptic; indeed, it is easily verified that

(5.31) @A(@)AT ()56 > 7 €1

for all € K,,, where

2 2 4
o= ¢ = /4Tl = 2 + lla = ¢l
5 >0

Finally, we note that 0;(%;;) = 0 for i = 1,2, which follows by direct computation. This completes the
proof of the fourth item.

(5.32) y=1+

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

Theorem 5.5. Let w € (0,7) be the angle formed by (y at the corners of Q, d,, € [0,1) be given by (5.3),
and & € (6,,1). Let (G',G*,G%,G3,G4,G1) € X5, and let (v,q) € HY() x H*(Q) be the weak solution
to (5.15) constructed in Theorem 5.3. Then v € WZ(Q2), ¢ € W (Q), and

(5.33) lelifve + llallfyy < 116 vy + 162 1 + 162 272 + G 02

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 9 is C?, so we may apply the standard elliptic regularity theory
(see for example [2]) for the Stokes problem with boundary conditions as in (5.15) to deduce that if
V C Q is an open set with a C? boundary whose boundary agrees with 0 except near the corners, then
(v,q) € H*(V) x HY(V) and
(5:34) olzvy + laliinry < €O (16 g + 16210y + 1637 + 16 [0 -

Here we have used the fact that V' avoids the corners to trivially estimate
2 2 2 2
(5:35) |G oy + I [z wy + 16 3 200y + 16 | i1/2 7000
<16 g + 162 s + 163 vz + 116

where V. C W C € is another open set that avoids the corners of €.
Step 2 — Estimates near the corners
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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

2
(5.36) 0 <7 <minde @0 —14 /142Gl

2 7 21¢ol| 22

and consider U, = QN B((—¢,(o(—¥)),r). We choose a cutoff function ¢ € C°(B((—4,o(—¥)),r)) such
that ¢ > 0 and ¢ = 1 on B((—¢,(o(—¥¢)),r/2). By using ¢v as a test function in the weak formulation
and integrating by parts (which is justified by Step 1 since V) is supported away from the corner) we find
that (9,G) = (vib, q1b) is a weak solution to (5.15) with G? replaced by G?, for

G = G — ptDuVyp — pdiv(v @ Vb + Vip @ v) + qVip

G* =yG* +v- V¢

G =y@®

G =Gt + pv @ VY + Vi @ o) - 1.

(5.37)

It’s clear that (G',G?,G%,G*) € X5 and that (9,§) € H(Q) x H(Q).

Next we note that because of the assumption (5.36) we know that U, NS is actually smooth away from
the corner point (—¢,{y(—¥)); 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 ¥~! constructed in Proposition 5.4
to map U, to ¥~1(U,) C K, where K, is a cone of opening angle w.

Let (w,0) and G' denote the composition of (7,§) and G, respectively, with W=, It is then a simple
matter to verify that (w,8) € H'(K,) x H°(K,) and that

(5.38) Gl e WY(K,),G® € W}(K.,),GL e WiA(Ty), G4 e W;/*(Ty)

where 'y denote the top and bottom sides of the cone K. Moreover, (w,#) and the G' are all supported
in K, N B[0,1] due to the third item of Proposition 5.4 since (5.36) guarantees that 2r2 + 24 || (o[22 < 1.

Next we use the diffeomorphism to change variables in the weak formulation to derive a new identities
for (w,0): divqw = G? in K,,, w-Av = G3|Av| on I'y, and

H . 1 4 (Ql’/)L / 4 (Ql’/)L
5.39 ) Dy Y —Odivy T = .Y T. T.
(5.39) /w 5 Daw : Dy ivey ng + . G ) G! o

for all T € H'(K,) such that T - (2v) = 0 on I'x. This means that (w,#) is a weak solution to the
problem (5.6) with G, G? replaced by G!,G? and G%, G4 replaced by G3 |2v|, G |Av|. The properties of

U given in Proposition 5.4 guarantee that Theorem 5.1 is applicable and we then arrive at the inclusion
(w,0) € W2 x W} and the estimate

(5.40)  flwliiz + 10015 S G o + 167 [5s + 162 5o + G2 vz + 1162 (272 + 11GE 272 -

Upon changing coordinates back to €2 we then find that

R P e (cif W e W o e (e
W(S(UT) W(S(U,») ~ W(? W(sl W3/2 W1/2

é 8

S 16 o + 167 s + 16 vz + G g7z + s + 1l

A similar argument provides us with an estimate analogous to (5.41) near the right corner of €2, namely
the point (¢,(p(¢)). In this case we must employ a reflection of Q across the xy axis in order to use
the diffeomorphism from Proposition 5.4, but this does not change any of the essential properties of the
diffeomorphism, and so the analysis proceeds as above. Writing UF for the neighborhoods of the left
corner (—) and the right corner (+), noting that our cutoff functions are unity on U, s, and employing the
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estimate (5.19), we then find that

2 2 2 2
(5:42) ol ) + 10y o) + 100z ) + Nl -

<00 (16" g + 1621 + 167 e + 1P 2002)

Step 8 — Synthesis
To conclude we simply sum (5.34) and (5.42) with an appropriate choice of V and r to deduce that
(5.33) holds.

O
In what follows it will be useful to rephrase Theorem 5.5 as follows. For 0 < § < 1 we define the operator
(5.43) Ts : W2(Q) x WHQ) — X5
via
(5.44) Ts(v,q) = (div S(q,v),divv,v - n|y,v - n|x,, pDon - 7|s, uDon - 7|5,).

We may then deduce the following from Theorems 5.3 and 5.5.

Corollary 5.6. Let ¢ € (0y,1) be as in Theorem 5.5. Then the operator Ts defined by (5.43) and (5.44)
18 an isomorphism.

5.3. The A-Stokes problem in (2. We now assume that n € W;ﬂ is a given function with ¢ € (0, 1),
which in turn determines A, J, etc, and we consider the problem

divg Sa(q,v) =G inQ
divgv = G? in
N =G3 py
(5.45) v N + 4 on
pDgoN - T =G, onX
v-orv=G3 on X
uDqvv -7 = G4 on Xs.

Note here that N = N — 9yne; for N = —01{pe1 + e2 an outward normal vector on ¥ and 7 = T + d1nes
for T' = e1 + 01{pes the associated tangent vector.

We now show that under a smallness assumption on 7, the problem (5.45) is solvable in weighted Sobolev
spaces. We begin by introducing the operator

(5.46) Tsln) : W5 () x W (Q) — X5
given by
(547) T5[77] (U) Q) = (diVA S.A(Q7 U)a diVA’U, v - N‘Xb v - V’Zs’ /JJ]DUN : T’Xh IU’DUV : T|Es)‘

Proposition 5.7. Suppose that n € W;/2 is a 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
(5.48) WE(Q) — WL (Q) for 1 <r < 5

We similarly find that n € H**1/2 for each 1 < s < min{r/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 Xs. O

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

Theorem 5.8. Let § € (du,1) be as in Theorem 5.5. There exists a v > 0 such that if ”77”‘2/[/5/2 < 7, then
6
the operator Ts[n] defined by (5.46) and (5.47) is an isomorphism.
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Proof. Assume initially that v < 1 is as small as in Lemma D.5. We can rewrite (5.45) as

(5.49) T5(v,q) = (G'(v,4), G*(v), G2 (v), G4 (v), G2, GL (v)) =: G(v, 9),
where T is defined by (5.6) and
(5.50)
Gl(v,q) = G* +divy_4 Sa(q,v) — div uD;_4(v)
G*(v) = G* + divy_4v
Gi(v) = (1+(2160)") 1[G + duon]
G1(v) = (1+ (01¢0)») MG + puDr—avN - T — pd1n(DavN - eg — D gver - T) — p(01m)*D aves - €3]

g3 — G3
Gt =Gt + ub;_yqvv - T

A variant of the argument used in Proposition 5.7 shows that G : W2(£2) x W(sl(Q) — X5 and that we have
the estimates

1 19 Dllz, < Plnllys) (G626 G2 GGy, + oz + lalliy )
1G (w1, a1) = G(v2,a2)llx, < Pllnllyy ) (Hm — v2llyz + llo — (J2Hvi/g> )

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, q,n or the data.

Since 6 € (dw,1) as in Theorem 5.5, we know that Ty is an isomorphism. Consequently, (5.49) is
equivalent to the fixed point problem

(5.52) (v,q) =T;'G(v,q)

on WZ(Q) x Wél(Q) The fact that Ts is an isomorphism and the estimate (5.51) then imply that if v is
sufficiently small, then

(5.53) P(lnllyysr2) (175 |l wz iy < 1/2

and so the map (v,q) — Tglg(v,q) is a contraction. Hence (5.52) admits a unique solution (v,q) €
W2(Q) x I/V51 (Q), which in turn implies that (5.45) is uniquely solvable for every 6—tuple (G',...,G%) € X;.
This, the first estimate in (5.51), and (5.53) then imply that Tj[n] is an isomorphism with this choice of
7. -

5.4. The A-Stokes problem in Q with § # 0. Previously we considered the A—stokes problem (5.45)
with the boundary condition D v -7 = G* on ¥,. Now we consider the problem with the boundary
condition Dqvv -7+ Bv -7 = G* on ;-

'diVASA(q,v) =Gt in
divgv = G? in
(5.50) v- N =G on ¥
pD4vN - T = G4 on X
vor=G2 on g
pDgvv -7+ Bv-T7=GL on X,

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

Theorem 5.9. Let 6 € (6,,1) be as in Theorem 5.5. Suppose that ||77||I2/V5/2 < vy, where v is as in Theorem
8

5.8. If (G1,G?,G3,G3 ,G4,G1) € X5 then there exists a unique (v,q) € W2(Q2) x W() solving (5.54).

Moreover, the solution obeys the estimate

(5:55)  llolivz + laliiy < 16 lwg + 167wy + 1GE o + 162

: lwere + 1G4 sz + 16 e

9 S
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Proof. For 0 < § < 1 define the operator R : W2(£2) x Wél(Q) — X5 via
(5.56) R(v,q) =(0,0,0,0,0, v - v|s,),

which is bounded and well-defined since v - v € W2/*(S,). Tn fact, the embedding W2/2 () — W;/*(S,)
is compact, so R is a compact operator.

Theorem 5.8 tells us that the operator Ts[n] is an isomorphism from W2(£2) x Wlsl(Q) to X;5. Since R is
compact we have that Ts[n] + R is a Fredholm operator.

We claim that Ts[n] + R is injective. To see this we assume that Ts[n|(v,q) + R(v,q) = 0, which is
equivalent to (5.54) with vanishing G* data. Multiplying the first equation in (5.54) by Jv and integrating
by parts as in Lemma 3.1, we find that

(5.57) /g]ID)Av\QJ—k/ Blu-7P’J =0
Q

and thus that v = 0. Then 0 = V49 = AVq = 0, which implies, since A is invertible (via Lemma D.5),
that ¢ is constant. Since g € Wa we then have that ¢ = 0. This proves the claim.

We now know that Ts[n] + R is injective, so the Fredholm alternative guarantees that it is also surjective
and hence is an isomorphism. From this we deduce that (5.54) is uniquely solvable for any choice of data
in X5 and that the estimate (5.55) holds.

O

5.5. The A-Stokes problem in () with a boundary equations for {£. We now consider another version
of the A—Stokes system in 2 with boundary conditions on 3 involving a new unknown &:

divg Sa(q,v) = G! in Q
divgv = G? in Q2
v- N =G on ¥
— _ __og_ 6 5

(5.58) SA(q,v)/\S/ _ [gg ) ((H'almz)g/g +G )} N+GLL+G s oy
v-v=G> on g
(Sa(q,v)v —pBv)-7=G% on Xy
Fo B e (£ = G-

We now construct solutions to (5.58).
Theorem 5.10. Let § € (8,,1) be as in Theorem 5.5. Suppose that ||| W < vy, where 7y is as in Theorem
5.8. If
(5.59) (GY,G?,G3,G? G4, GY) € x5,
G°,0,GS ¢ W;/Q, and G € R, then there exists a unique triple (v, q,&) € WZ(Q) x W(;l(Q) X W[?/Q solving
(5.58). Moreover, the solution obeys the estimate
(5.60) [lollivz + llaly + 1€, S NG [y + 16y +[1G3 vz + (162 [y
NG e + 16 I 116 [ + 1101605202 + G717
Proof. We employ Theorem 5.9 to find (v,q) € WZ(Q2) x W(; (Q) solving (5.54) and obeying the estimates
(5.55). With this (v, ¢) in hand we then have a solution to (5.58) as soon as we find £ solving
01§ N ¢ G°

(5.61) g — oo <> = Sa(q,v)N - + 001G’ — —=

(1+[0160[*)3/2 NP A2

on Y subject to the boundary conditions

o)
(5.62) Fo (M@fo!{‘))?’/? + F3> (+0) = GL.
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The estimate (5.55) guarantees that S4(q,v)N - ﬁ € I/V51 / 2(2), so the usual weighted elliptic theory

implies that there exists a unique £ € W; / 2(E) satisfying (5.61) and (5.62) and obeying the estimate

N

2
(5.63) ”5”3[/;/2 < HSA(% V)N - WP

2

o + e

2
w}/?

G5
i

S loliye + lallfis + 0160 52 + 167 52 + G712

w,/

Then (5.60) follow by combining (5.55) and (5.63). 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 = {(—¢, (o(—¥)), (¢,(o(¥))} is
the set of corner points of 9€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 < 6 < 1. Then d=° € L"(Q) for 1 <r < /2.

Note also that we will assume throughout the entirety of Section 7 that 7 is given and satisfies

(6.1) WP<&@+WWW@ymfF@Wm@mw%m>§7<L

0<t<T

where v € (0, 1) is as in Lemma D.5. 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

(6.2) <f,w>:/QFl.wJ—/_ZF4.w—/ESJ(w-T)F5

for w € HY(Q). 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.

Proposition 6.2. Let F!' be given by (A.2) or (A.9). Then we have the estimate

(6.3) '/Q Jw - F*

for each w € H' ().

S wlly (VE+E)VD

Proof. We will prove the result only when F'! is given by (A.10), i.e.
(6.4) Fl=—2 divg, 4 Sa(Owp, Opu) + 2 div 4 Dy, 40ru
- diV@fA Sa(p,u) + 2udivg, 4 Dy, au + pdiv g ]D)atQAU.

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.
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TERM: —2divy, 4 Sa(0p, dyu). We begin by estimating

(6.5)

/Jw-(—ZdivatASA(atp,atu))‘ 5/ o [0,V (VO] + |V20rul)
Q Q

+ [ wlloal[2a] (0| +]0l) = T+ 11
Q
For I we choose ¢ € [1,00) and 2 < r < 2/6 such that 2/¢+ 1/r = 1/2 and estimate

(6.6) I < |lwlLq [10:V7] La

@, (Jarvaw], +[avau] )
S ol 109l (10l + 10ellz ) S Nl 19emlls gz (10 s + IOeullyz ) S llwlly, VEVD.

For 11 we choose m =2/(2—s), 2 <r < /2 such that 1/m + 1/r < 1, which is possible since § < 1 < s.
We then choose ¢ € [1,00) such that 3/¢+ 1/m + 1/r = 1. This allows us to estimate

o)

S lwliy 18emlls | V2], (H&:pHW; + HvatuHWg) S wlly 19enlls 2 170l 541 /2 (HatpHW; + HatuHW52>
< lwll, VEVEVD = ||w|, EVD.

6.7) 11 < |wl g 10Vl [V 70| ([0, + ||a*Vor

TERM: 2pdiv 4 Dy, 10;u. We begin by estimating

(6.8)

/ Jw - (2pdiv g D, 40:u)
Q

< / ol [V20,7] [V 0l +/ o] [0,V [V20hu| =: T+ IT.
Q Q
For I we let 2 < r < 2/6 and choose ¢ € [1,00) such that 2/g + 1/r = 1/2. We then estimate

(6.9) I < |lwlp, ||V,

_5 5 _
| | @Vou| | S w19l 1Vl
< wlly 19rmllyo I0eully < Il VEVD.
For I1 we choose the same r, g as for I to estimate

| (V20| , S ol 0l o I0elys S llwll, VEVD.

TERM: —divyz 4 Sa(p,u). We start by bounding

(6.10) 1T < JJwl o |06V,

(6.11)

~—

/ Jw - (— divgez 4 Sa(p,u)
Q

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

S [ 1l [oal (5 + [V2ul) + [ ol V0P| [V35] (9l = 1+ 11

(612) I < [lw]| |[Vo7a||,,

| (@], + €V ,) S ol (V071 (Il + lullwz)

S lwlly 02nlls, (Iplhis + lulwz ) S loll, VDVE.

L’r‘

For 11 we choose m =2/(2—s), 2 <r < §/2 such that 1/m + 1/r < 1, which is possible since § < 1 < s.
We then choose ¢ € [1,00) such that 3/¢+ 1/m + 1/r = 1. Then

(6.13) 11 S o [[VO7]| [ 92| |47

O o2 e 1 o 1
S Nl (1921l Wl 172 Nllwz S lloll, VDVEVE = ull, VDE.

TERM: 2udivg, 4 Dy, a4u. We first bound

(6.14)

/QJw~(2udivatAID>atAu) g/ﬂm\ yvatm?}v2u\+/ﬂ|w\ Vol V20| [Vl =: T +1IT.
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For I we let 2 < r < 2/6 and choose ¢ € [1,00) such that 3/q + 1/r = 1/2. Then

(6.15) I < |w|pq|IVOiil3a

—0 6 —12
a0\ ooz, S eolly 19015 fullys
2
< llwlly 1ol llullws < lwll, EVD.

For I we let m = 2/(2 — s) and choose 2 < r < 2/§ such that 1/m + 1/r < 1, which is possible since
d < 1 < s. We then choose ¢ € [1,00) such that 3/g+1/m+ 1/r = 1. Then

(6.16) 115 w0 1IV0ll o [V20u] o [a=0]|||@°%0]| | < ol N0l V2000, [ 9ullyy
< Ml 19enllaz2 190l a2 Tllz < Il VEVDVE = ], €VD.

TERM: 11 divgDyz qu. We estimate

(6.17)

/ Jw - (pdivaDyz qu)
Q

For I we choose 2 < r < 2/§ and ¢ € [1,00) such that 2/q+ 1/r = 1/2. Then

5/ |w||V6§ﬁHV2u]+/ w| |V207q| |[Vu| =: I + IT.
Q Q

(6.18) I < [l [[Vorall,,

d—é‘

d‘SVQU‘

Lo Sl (17 llull
< Jlwll, [[62]ly 5 Il S lwll, VDVE.
For 11 we choose 2 < r < 2/ and ¢ € [1,00) such that 2/¢+ 1/r = 1/2. Then

LT

(6.19) 1T < fJwl, ||V2077]| 2

| | @V, S ol 0231, 19 ull
< Nl [[92nlly 5 lullws < el VDVE.
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

(6.20) ‘/iw . F?

for all w € HY(Q).

S llwlly (VE+EVD

Proof. Again we will only prove the result in the more complicated case when F* is given by (A.12), i.e.
(6.21) F* = 2Dy, 40iuN + 1Dg2 4uN + pDg, 4udN

3131677
+ (2g0in — 200 (
[ gt ' (1+ |91G0|*)3/2

oin 2
+ w001 +R(01 1) ) = Sl 0] BN
[ (1+ [01Go[*)?/2 '
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

ARG, 81?7)]) 250, atuﬂ ON

3496 6+ 20 9430
.22 = = —-— =
(6.22) Iy S S
which implies that

1 1 2
(6.23) f—l—%:landf—i-f:l.

p T p q
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TERM: 21Dy, 40uN. We estimate

L
620) | [ 200 Do a0 )W) S 10l 106l 1V Oulg I

S Nl ey 1067l 212 sy 18eullyyz S Nl 19enlls s 1eullyyz S lwlly VEVD.

TERM: uDge 4uN. We estimate

4
625) | [ 0 i0p ] 5 Vs IN e 984y 1l

< el g sy [l o el < Mol (|82l ol < oolly VDVE.

TERM: pDy, sudtN'. We estimate

¢
(6.26) ’/gw ) MD&AU&&N‘ < HwHLT(E) HatAHLT(E) ||VUHLP(E) [ON | -
Sl ey 10enll5 o Nullwz < lwlly 19enll3 ) lullyz < llwll, EVD.

TERM: |20 — 2001 (2%%57; ) | 9. We estimate

4
alatn < 2
(627) ’/E’w . |:298t77 - 20’81 <(I—I—@W 8,5N ~ HwHLq(E) (H@mHLp + H818mHLp) ||8lat77HLq

S Woll /2y 19l ov2 196l S ol 19enlyy e 10kl S ol VDVE.

TERM: 0,0;[R (91, 01m)]0:N. To begin we expand the term via

(6.28)

0. R(01C0, 0
R (D1Co, )] = Oh[OR(D1Co, D)D) — Wamafam + 2R (91 Co, 1) 92001 Oin
+ 8z8y7z(81€0u 8177)

o

N7 Cod10m.

This allows us to estimate

02 | [ w0 AOROG oo

2om| . + 1010l -

o+ 10l - 1010 1)
S ”wHH1/2(2) Halaﬂ]”lp <”‘9177H1/2 ||at77”w5/2 + ”alatn’h/z ”77”W5/2 + ”8177”1/2 |!<918t77H1/2)

S lwllpe sy 1010l - ([101mll -

S llwliy 18enlla e (10ls /2 |10l s + 10l o [1nllyysr2 + Il 2 19emlls 2
2 {1l / / /
guw|ylf(ff+ff+xff)guwuleﬁ).

TERM: —254(0p, Oru)0:N. We estimate
¥/
(6.30) ] / 2w Sa(dup. atumt/v] S ol oy Ml e (1060 ] oy + 190l 1o ) N0u0n ] o
S lwll (s (HatPHW&l + Hatun;) 1001l /o < llwlly (Hatp\|vi/61 + ||3tu|lwg> 10enll5/2
< Jlwll, VDVE.
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TERM: [gn — o0 < )} O?N. We estimate

on
(1+|81¢0]?)3/2
l
o on 207| < 2 2
(6.31) \ [ |00 ((H,alcoﬁ)gﬂ)}aw\N||w||Lq@)Halamum(||n||Lp+HamHLp)
< ol sy 9002l Wy 70 ol [l Wl 0 5 ol VDVE.

TERM: 0;[R(01(o, 011)]0?N. We expand

0:R (0160, 01n) Oy R (010, 01n)

6.32 0 [R(01¢o, 01n)] = ondin + 2¢o(01m)%.
(6.32) 1[R (0160, 011)] o 1noin @) 10 (01n)
This allows us to estimate
4
639 | [ - 0RO 00BN Sl [100], (100l 00l + 100l vl

< ol 9201l (Il Iy 0+ ) < olly VD(VEVE + VEVE) $ ol £VD.
TERM: —S4(p,u)0?N. We estimate

4
(6.34) \— [ v sato u)affv\ < 1l zogsy 101920 o (1] 2o(sy + 1Al 1900 1agsy )

Sl [97nlly o (Iplhwy + lullwz ) S loll, VDVE.
O
Now we handle the F® term.

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

[ It nF| < i, VEVD
s
for every w € HY(Q).

Proof. Once more we will only prove the result in the harder case, when

(6.36) F? = 2uDg, 40suv - T + D2 quv - 7.

(6.35)

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

3+6 6+ 26
. — dag=
(6.37) P=o oy M= 45
which implies that
1 2
(6.38) —+io1
p q

To handle the first term in F°® we bound

(6.39) |— J(w - 7)(2uDy, 40puv - T)

s

< 1l gy 10:Al o,y IV Betl s,y 1711
< el sz sy 1061l g3/, NBetll < Nl 1Benll o 1eullyz < ol VEVD.

For the second we estimate

~ [ I ) WD)

E]

(6.40)

ST oo ) N0l oy 107 Al oy IVl oss,

‘8t277H3/2 HUHW&2

< ool 0]y llallw2 < ool VDVE.

S llwllgrees,)
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The estimate (6.35) follows immediately from these two bounds.

We now combine the previous analysis into a single result.

Theorem 6.5. Define the functional H(Q) > w — (F,w) € R via

(6.41) <]—",w):/QF1-wJ—/Z F4-w—/ J(w-7)F?,

) R

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

(6.42) (F,w)l < wlly (€ + VEVD
for all w € HY(Q).

Proof. We simply combine Propositions 6.2, 6.3, and 6.4. g

We will need the following variant to use in conjunction with Theorem 4.6.

Theorem 6.6. Define the functional H'(Q) > w — (F,w) € R via

(6.43) (F,w) :/QFl-wJ—/ J(w - 7)F>,

S

where F1, F4 F® are defined by either by (A.2), (A.5), and (A.6) or else by (A.9), (A.12), and (A.13).
Then

(6.44) [(F w)| S llwll, (€ +VE)WD

for all w € HY(Q).

Proof. We simply combine Propositions 6.2 and 6.4. ]
6.2. Generic nonlinear estimates: F?3 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 F*
that will also be useful there.

Theorem 6.7. Let

(6.45) F? = 0,R(01Co, 1) 01070 + 0>R (010, 011) (010¢m)>.

Then

(6.46) 1F20, 0 S VEVD.

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

647) [ 0R(@1ko, 0mrd3n], ., < 10ull, 1 01030, o < Wl 410 10P0],, < VEVD.
Similarly,

648)  [OR(@160. 0m)@0m) |y S | PRO1Co.0m)@r0m)||,_, , < |0mlZ0 < VEVD.
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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

(6.49) / JYF?
Q
for ¢ € L?()). We now provide an estimate for this functional.

Theorem 6.8. Let F? be given by either (A.3) or (A.10). Then
[ 76F?| S 10l VDVE
Q

Proof. We will only prove the result in the harder case (A.10), i.e. when
(6.51) F? = —divge g u — 2 diva, 4 yu.

(6.50)

for every 1 € L?(Q).

The easier case (A.3) follows from a simpler argument.
To handle the first term in (6.51) we choose 2 < r < 2/§ and ¢ € [1,00) such that 2/¢+1/r = 1/2. This
allows us to estimate

(6.52) /Q Jip(—divg 4 u)

S [ 1wl[9oFa| 1Vl < [9la [Vl 4], v
S Wl 98], 19y S 19152 198l Nl S sz VDVE.

To handle the second term in (6.51) we choose 2 < r < 2/§ and ¢ € [1,00) such that 2/q+ 1/r = 1/2.
Then

La

(6.53)

/ J(—2divy, 4 Opu)
Q

< /Q 0] (Vo] [VOrul < 2 VOl 1

S 1902 V8l 1V 0eullypy < 1112 19enlls o |1 Beullyyz < 1]l 2 VEVD.
The estimate (6.50) then follows by combining these.

i
Lr La

0

6.4. Special functional estimates: velocity term. On the right side of (4.1) we encounter the terms

¢ ¢
(6.54) —/ oF30,(0?u - N') and —/ o F30;(8yu - N)

—L —L
with F® 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 0/u - N.

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

(6.55) F? = 87 [R(0160, 1)) = 0:R(D1C0, O1m)0107n + 92R (160, D) (9104m)*.
For the purposes of these estimates we will write
(6.56) O*u - N = dpn — FO.

We may then decompose

Y ¢ Y
(6.57) —/ anal(afu-N) :—/ 0827%(81(0,817])818317818?77—/ U@zR(algo,ﬁm)@l@fn@lFﬁ
¢

—¢ —L

0 44
— / 0'837?,(81(0, 8177)(813,577)2818?77 — / U&?R((%Co, 8177)(818,577)281F6
—L

=I+1I+1IIT+1V.
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We will estimate each of these terms separately. We begin with 1.
Proposition 6.9. Let I be as given in (6.57). Then

d [t &9%n|”
(6.58) I+ dt/ 0827%(01@,6177)’1577' < VED.
—¢
Moreover,
¢ 0102n|°
(6.59) ‘ / gazn(alco,am)‘lﬂ < VEE,.
—0
Proof. We compute
¢ 010 ¢ 010%n|”
(6.60) I = —/ o0R (01, ) 2”7‘ —% Uazn(algo,am)‘l;n‘
.y -/
0 5162
+/ 002 R(51C0,3177)313t77‘ : 2”7‘
—¢

We then estimate

0 882 2
(6.1 ‘ [ oo mmonom'E < ool [voballs < londinl [0l

—/

< HatTIHS/Q ||875277H3/2 S \/7,D

We can also estimate the term in the time derivative:

4 o 82 2 l o 82 2
/ UazR(alCo,ﬁm)i‘ 12”7' 5/ 017 7‘ 12”7‘
¢

—¢
S 017l e “818377“0 H77||s+1/2 “815277“1 S VEE,.
O

(6.62)

Next we handle I1.
Proposition 6.10. Let I1 be as given in (6.57). Then

(6.63) 11| < ED.
Proof. We may write F% as
(6.64) F® = —204u10,0m — u10,02n.

Using this, we may rewrite

4 74
(6.65) II= / awamalﬁfm@l@tul@l@m—l— / awamalafnmula%am

¢ l
0, R(01C0, 0
+ / aWGﬂ?&&?ﬁ&M&@?ﬁ + / 00, R(D1(o, 011) 0102 nu 0307

=1L+ 1+ I3+ 114
Notice that Proposition C.4 and the usual trace theory in W1P(Q) allows us to estimate
(6.66) HvatUHLp(aQ) S ||V8tU”W1,p(Q) S ||VatUHW51 S Hatu||W52 SVD

for any 1 < p < 2/(1 4 4). In particular, we may choose p = (34 0)/(2+ 20) € [1,2/(1 4+ 9)) and
qg=(6425)/(1 —9), which satisfy 1/p+2/q =1, in order to estimate

(6.67)  [I1] < 01l oo [|01070]| o 10100ull Lo sy 1018emll o S N1l 2 (| 0107 ][ g 1Oullyyr2 110101
< ||71||s+1/2 H8t277H3/2 ”8tUHW62 ||8t77||3/2 S VEVDVDVE SED.
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For 11, we use Proposition C.5 to bound
(6.68) 1820 » < (|6 0mll 22 < 190mlly2 < VD
for any 1 < p < 2/(1+ 6). Choosing the same p and ¢ as for I1; above, we then estimate
(6.69)
(12| S 1010l o 101920 o 19510 0y 920 o S NI -2 |O152m], 1 WO sy 9l
S Inllssayz 192mlls o 10l y 19ml 52 < VEVDVEVD = ED.
Again using Proposition C.4 and trace theory we may bound
(6.70) IVl ooy S IVullwra) S IVullyr < lullyz < VD
for 1 <p < 2/(1+90). Arguing as with II; for the same p, g we then may estimate
(6.71) 1113] < 110un] e 1010t 028703 S Wl o Il 98] < ED.

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

¢ 0102 ¢ o[’
6.72) |IL] = |/ UOZR(81C073177)U131|1;77“ — |—/ 001 [0, R (010, O1m)u1] ‘127577}
) —L

T0.R(01¢o, 0
= '/ o |:(1C0’17])817781U1 + 8372/(81(07 6177)8%77’&1 +
—/

9y0:R(81¢o, 01m) 93¢0 5 ‘31315277‘2
5 L R
1n

o
S (10l 101101 sy + 11030 o Tl e + 10170 o sl ) [| 01021 5,

S <||77||s+1/2 ||U||W52 + HO%UHW;/Z) ||U1H5 + ||77||5+1/2 ||U1Hs> Hat277H§/2
S (VEVE+VEVE+VEVE)D < ED.

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

Next we handle I11.
Proposition 6.11. Let II1 be as given in (6.57). Then

d l
(6.73) ‘III + = / 00*R(D1Co, 010)(018m)20182n| < (VE+E)D
—0
and
l
(6.74) ‘ / cO2R(D1Co, ) (010m)20: 2| < VEE,.
—£

Proof. To handle 111 we cannot get away with integrating by parts spatially (the resulting term needs too
many dissipation terms at the endpoints since 88,7 is only in H'/2 in the energy). Instead we pull out a
time derivative:

4

4
: d
(6.75) 111 = - / COXR (1o, ) (010?105 = 2 | 702 R(D1Go, O1m) (Or04m)* 010
iy —¢

L 4
+ / U@?R((%Co, 8177)(816,577)3818377 + / 08372(81@, 8177)2818t77 }818,5217‘2 .
4 l

We then estimate
S N1010enll74 |0107n]| 14 S ||513t77||?/2 \\313377{!1/2

< ol ||%nll, , S EVDVD = €D

l
(6.76) ’ / cOPR(D1Co, D1m) (01 9m) 0P
—¢
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and
¢
(6.77) l/éaagR(alCoyam)?al@m 01020 < 110100 5 Halatanis S 19enll5 o \\8fn\\§/2 S VED.

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 ¢» € H3/2((—¢,¢))
then

(6.78) 10191 24 S NOWN g/ S Wl ggara S 105 10N s

Using this, we may estimate

Y4
(6.79) / 002 R(01Co, 01n) (210m)* 0107 0| S 010ml[74 [|0107 [ 12 S 110l o 10emlly |07 ]|, S VEE..

—¢

O
Finally, we handle the term I'V.
Proposition 6.12. Let I be as given in (6.57). Then
(6.80) 1V] < (€ + £¥2)D.

Proof. We now use the expression for F¢ = —20,u10,0;1 — ul(?lat?n. to write

4
(6.81) IV = / 00?R (910, 011)(010im)? 1 (205u10,0¢m)
—/

4
+ / 0'827?,(81(0, 8177)(8181577)281(U1818377) =IVi +1V;.
—/

We first argue as with 113 and Ils in Proposition 6.10 (using the same p, ¢) to estimate

¢

¢
(6.82) |IV4] = '/ 08373(81{0,8177)(813tn)22818tu1818t77+/ U@?R(@lgb8177)(8187577)223tu18%8t77
i, ¢

S N019em || oo [1010em]| q <HalatuHLp(2) 1010 o + Halfu”Lq(E) Ha%atUHLp)
S N010m -1 /2 10106l /2 (Hatung 101011 /o + 1| O¢ul| 172 sy ”8“7”14/;/2)

S 10l s112 1967152 (Hatuﬂwg 1032 + l|Orully H<9t77HW55/2>
<VDVE (\/23\/5 + \/E\/TD) < ED.

Next we expand

(6.83)

¢ y4
IV, = / 002R (010, 011)(010¢m)*O1u1 0107 +/ GO2R(DnCo, 017)(D10,m)2ur 2020 =: IV + Vi
¢ V4

To handle the term IV3 we let p = (34 9)/(2+ 29) as above but now choose r = (9+30)/(1 —0) so that
1/p+ 3/r =1, which allows us to estimate

(6.84) [TV3| S (1010|7010l 1oy || 02077]

2
o S 105y lully 1070l S EVDVD = €D.
For the term IV, we first use the fact that u; = 0 at the endpoints to write

4

(6.85) IV, =— / o [02R (9160, O1m) (9104m)*O1ur + 202R (910, D11)010mOTmua | 197 m
—¢

l
- / o [02R (9160, O1m) O3 + 0y 0ZR(01C0, 011)07C0] (010im)*u10107n =: IV + IVg.
L
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Then with p and r as used above for V3 we bound
(6.86) [IV5] S (||<91(9t77|!%r 18101l o sy + 1181060 .0 |07 Bem| 1, ||U||Lr(z)) 0167
S (101 2 el + 100l s |9l 72 1l ) 02l S (EVD + VEVDVE) VD 5 €D,

and

6.87) 11Vs| < (/|03n]) Lo + 1) 11810enll7 N[l o0 ||0107 )|

2 S (Il + 1) Ol o Nl |7l
SVDEVEVD + EVDVD = (€ + 3D
The estimate (6.80) then follows by combining (6.82), (6.84), (6.86), and (6.87).

O
Now that we have controlled I-I'V in (6.57) we can record a unified estimate.
Theorem 6.13. Let F be given by (A.11). Then
Can a2 d [* |818t277‘2 2 29 52
(6.88) ‘— /_ ) oF*01(0fu-N) + / [J@ZR((%CO, )= + 0 0ZR (910, 011) (919im)* 1) n]
<S(VE+E+EHD
Moreover,
‘ }818377‘2 2 29 52
(6.89) /é [UazR(31C0,3177)2 + 00 R(91C0, 1) (910km) 0105 77] < VEE,.
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 F2 be given by (A.4). Then

—£

(6.90) ’— /5 o F30,(0}u -N)’ S(WE+ED

6.5. Special functional estimates: free surface term. On the right side of (4.1) we encounter the
terms

¢ 2 6 ¢ 6
(6.91) / goinF° + 0% and / gOnFS + U%
~ (1+101G0]")3/2 —r (1 + [01¢o[?)3/2

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

FG
(6.92) ‘ / g2 F° alat o, < VED
L+ |01Gol*)3/2| ~
when F% is given by (A.14), and we have the estimate
6
(6.93) ’ / gOmFS 4 g 0mOE” <VED
1 T W

when FS is given by (A.7).
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Proof. We will again only prove the result in the more difficult case, which corresponds to (6.92). The
estimate (6.93) follows from a similar argument. In the first case we may write

(6.94) F6 = *23{&1816,57] — U1816t277
and
¢ 2 6
(918 né)lF
6.95 / gOIF® +o—t 10 — T4 I

We will estimate I and 11 separately; combining these then leads to the bound (6.92).
We estimate the term [ via

(6.96) 111 5 [|0Fn] s (1001 35y 10190l + 1l sy 0107],)

S N0l (1001l g2s2 sy 10100l g5 + Nl 1725 01920, )
< (1920l (I9vwsly 04l + sl |97l ) S VEWDVD +VDVD) = VED.

To estimate the term I1 we let p and g be given by

3+0 6+ 20
(6.97) p—2+25andq— I
which implies that
1 2
(6.98) R
P q
We then expand
l 2 ¢ 2
010 00,
(6.99) I = —/ oA 20, 0,u101 0 — / oA 0202 = IT, + 1T,
—¢ (1+1[016o])%/? —¢ (14101G0[")3/?

We estimate I via

(6.100) |IL| < [|010F0]| 1o IV 0eull o sy 10104l o < |07 0l5) Ieulliyz 102l S VDVDVE = VED.

Then since w1 vanishes at the endpoints we have that

2 2
(6.101) I, — _/1Z - uy 5, |0108n|” _ /Z . ( u > 101921
o (LG22 o \(A+]0uGH32) 2

and so
(6.102)  11D] < (ull oy + IVullogsy ) 10:020]1 5, < Nullwz 010303, < lullyz |020]]; , < VED.

O

6.6. Special functional estimates: F’ term. On the right side of (4.1) we also encounter the term
[v- N, F7],. We estimate this now.

Theorem 6.16. We have the estimate

(6.103) (0w - N, F7),| S VED
when F7 is given by (A.15), and we have the estimate

(6.104) O - N, F7)| S VED
when F7 is given by (A.8).
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Proof. We will only prove (6.103). In this case we bound
(6.105) F7| s | @m)| |0F0] + 77" @) [07n]

Since S = ||9m|lco S |10l S € S 1, we may estimate

! / " (r)dr
0

(6.106) W’(z)‘ — - < 2| for z € [-S, 9],
Then we may use the equations for 61{ 1 and trace theory to bound

K

(6.107) (F7| < 10| [08n] + |0%n]” < 10uml, |07 - M| + [|2]], 19 - A
Consequently,
(6.108) 107w N Fe| S (07w Ne (|10 [07u - N+ [|0Fn], 100 - M) S VED.

O

6.7. Special zeroth order terms. Here we record a couple simple estimates that we will use in conjunc-
tion 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

¢
/ dQ(01¢o, 01n)

-/

(6.109) S lllgsrye Il S VE Il

Proof. According to Proposition B.1 we have that

l ¢
3 2 2 2
/ZUQ(alCoﬁm) S /1Z [0unl™ S 101nl oo Inlly S 1100l j 10117 S Wl sa 2 Nl -

This implies the desired estimate. ]

(6.110)

Next we handle the # term appearing in Corollary 4.2.
Theorem 6.18. We have that
(6.111) [l N A @m)e| S N0umly [ - NTZ

Proof. The definition of # € C? in (1.39) easily shows that )7/(,2)‘ < 22. Since 9y = u- N at £¢ we have
that

(6.112) ‘[u N, %(am)]g‘ <SS wlu-Nat,0)]? 10m(at, 1))
a==+1
The estimate (6.18) then follows from this and the 1 — D trace estimate |0;n(£4,t)| S ||0wm||;- O

7. TERMS IN THE ELLIPTIC ESTIMATES

Our scheme of a priori estimates will employ the elliptic estimates of Theorem 5.10. In order for this
to be useful we must estimate the various terms appearing on the right side of (5.60) when the G* terms
are determined by the once temporally-differentiated problem and by the non-differentiated problem, The
former 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 € (0,7) is the angle formed by (yp at the corners
of Q, 4, € [0,1) is given by (5.3), and § € (d,,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

(71) OiltlET ((S'”(t) + Hn(t)”?/[/;/z(ﬁ) + |at77(t)||§{3/2((g’g))> <~y <1,

where v € (0, 1) is as in Lemma D.5. 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 5.10 to the time differentiated
problem. In this case we have

(7.2) G'=F'G*=F*G> =0,G° = 9}n— FS,
and
(7.3) GL=F5GL =F*.T/|IT?,G°=F* N/IN?,G5 = F3,G" = s(82n + F") £ o F3,

where the F? terms are given in Appendix A.1. Theorem 5.10 then dictates that we must control
2 2 2 2
(T4)([F |y + [[F2 [l + (1950 = FOlyysr + [[F2 |2

iy WS LR |

o+ |00F?([3y172 + (k07 + RFT £ o F;.

We begin by estimating the F'! term.
Proposition 7.1. Let F' be given by (A.2). We have the estimate

2
(7.5) 17 [0 S DE +E7).

Proof. We have that

(7.6) F' = —divg,4 Sa(p, u) + pdiva Dy, au,

and we will estimate each term separately.
For the first we choose ¢ € [1,00) such that 2/¢+ (2 — s)/2 = 1/2 in order to estimate

. 2 2 2 2 2 2
(7.7) |l divaa Sal )l S N0AIZ< V810 + 190AI e AN 1y
2
2 2 2 2 2 2
o 10AN IV AN [0V S 1O Py + N0 o el

+ 1035 12412 lullfy2 S DE + DE + DE* < D(E + £2).

For the second estimate

2
(7.8)  |lpdivaDo,aullfyo S 110, VAl72/¢-

‘d‘SVu‘

2 2
Loy THOANL l[ully

2 2 2 2
< 9ml2, 1o ulidye + 19ml%,1 5 ullfy < DE +DE < DE.

Next we estimate the F? term.
Proposition 7.2. Let F? be given by (A.3). We have that
2
(7.9) 172, < €D

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

2

2
(7.10)  |l—divgaullyy < 10:AILs | @Vul |+ 10 VAR 20

‘d‘sVu‘

1,2/(s—1) + HatA”%oo Hv2uH12/V§
S 10enll3 o ullfyz + 100122 lullFyz + 10eml241 o lullfy2 S DE +DE + DE S ED.
O
Next we estimate the first F3 term.

Proposition 7.3. Let F3 be given by (A.4). We have that
11 73?12 < DE.
(r.) 0P| 5 D
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Proof. We have that
(7.12) 81F3 = 8y3ZR(81§0, 8177)(9%(081&57]4—827%(81(:0, 6177)8%17@18)5174—&273(81(:0, 8177)8%6)517 = I+II+1II1I.

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

(7.13) ”IH 12 5 ||315t77” 172 |0,0:R(81¢0, O1m) 81C0HS 170 S DE,
(7.14) 111502 < |02nlly v 02RO o, rm)draum]l,_, 1, < €D,
and

(7.15) VTG0 < 030l 12 10-R (@10, ) 250 < DE.

Next we estimate the term with F2 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

(7.16) (kO 4+ kFT + o F3]? < D, + DE.
Proof. We automatically have

(7.17) [07n]; = [Beu- N <D
Next we control

(7.18) F? = 0, R(01¢0, O1m) 001

at £¢. Proposition B.1 implies that |0,R(01(o, 01m)| < |017], so we reduce to controlling |011n0;01m| at the
endpoints. We estimate

(7.19) Din(£6,0)[> S 0wl o S € and [0 (£L,6)* S 00umll2_, 5 S D.
Thus
(7.20) [+0F?]7 < ED.

Finally, we turn to the F7 term. In this case we may argue as in Theorem 6.16 to bound ’F7‘ < 9] \afny,
from which we deduce that

(7.21) [F7)2 < (10|12 [u - NT; S ED.

Next we handle the F* term.
Proposition 7.5. Let F* be given by (A.5). We have that

. FY2 12 $D 2),
(7.22) [F*|[yy1/2 S DE+ %)

Proof. We have that
@28) [T/t [F NN S I s (04 )
N HF4HW;/2 (1+ HnH§+1/2) S HF4H12/V§1/2 (1+€),

and so it suffices to estimate HF4 1/2. It is written

(1

o

7.24 F* =D N+[ 0 <+
( ) H 8tAu qn 001 (1+’81C0|2)3/2

R(aICOaaln)) — Sa(p, u)] N

We will handle each term separately.
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For the first we estimate
2 _\ 12 2 2 _ 12
(7.25) ||pDg, auNf},, 172 S [Doaulez — e10i)llyr S llullyz [19:Al Lo llez — e1017][ 7o

+ Hd‘SVu‘

2 12 2 _112
Lo (||3tVA||L2/<2—s> le2 — e10n]|[ o0 + [|00Al| T HV277HL2/<2_5>)
S

< Nl Nounl3 + Nl (191215 + 1901210 11241 5) S ED + E(D +DE) S D(E + 7).

For the second we estimate

(726) | =Sa(e: AN, 172 S 1Salp iy ey S (Iply + Nl ) 19:0171

<H p\ Lo )(H@N 1l s + IV AL 2062 100017117 )

<€ ||(‘3m|\5+1/2 +E (HamnsH/Q + 1701241 ||am||§+1/2) SED+E(D+ED) SD(E +EY).

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

o

o+ vl

L2/(s—

< 2 9,0 2
LSl 1l
§

Sl o2 1902472 5 D,
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
(7.28) 1F%|[y12 S DE.
Proof. The fact that 1 < s allows us to use Proposition D.4 to estimate
(7.29) |uDa, auv - TH 12 HVUH /2 H@AHS 1/2 ~ HUHW2 ||‘9t77”s+1/2 S ED.
O

Next we consider the F¢ term.
Proposition 7.7. Let FS be given by (A.7). We have that
(7.30) |0¢n — F°

e < 102 nll, + €D,

Proof. We have that F% = u0,0;n. We then use Proposition D.4 to estimate
2 6|2 2. (12 2 2. 12 2 2 2112
(7.31) (|05 = F®{[yre S |00nll5 o + Nadr0emlly o S N[0l p + leliv 19mll 52 S [|0Fnll5 1 + ED-
O
Finally, we combine the above propositions into a single estimate.

Theorem 7.8. Let w € (0,7) be the angle formed by (o at the corners of Q, d,, € [0,1) be given by (5.3),
and § € (0, 1). Suppose that HnH‘Q/VWQ < v, where 7y is as in Theorem 5.8. Then we have the inclusions
5

(Oru, Oy, Om) € WZ(Q) x W(;l(Q) X W;ﬂ as well as the estimate
(7.32) 19rulliyz + 19 l51 + 19enl; werz SDi+D(E+ £%).

Proof. Propositions 7.1-7.7 guarantee that we may estimate all the terms appearing on the right side of
(5.60) by D, + D(&€ 4 £2). The result then follows from Theorem 5.10. O
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7.2. The problem without time derivatives. We now want to apply Theorem 5.10 to the basic problem
without time derivatives. In this case we have G = 0, G®> = 0, G = 0, Gi =0m, GL =0, G° =0,
GO = R(81¢, 01n), and GT. = kdyn(£Ll, t)+s# (Om(£L, 1)) £ R(81Co, O17). Consequently we must estimate

(7.33)  ||Om|l’ wie T [|01[R (010, a177)]” 12+ (kD + +KH (Om) £ R(D1C0, 1n)]7 S D, + D(E + ).

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 w € (0,7) be the angle formed by (o at the corners of 2, d,, € [0,1) be given by (5.3),
and 6 € (6,,1). Suppose that ||n|)? W < 7y, where 7y is as in Theorem 5.8. Then we have the inclusions

(u,p,n) € WZ(Q) x VV(S (Q) x W(S/ as well as the estimate
(7.34) lulliz + lpll + lnlly, o2 SDi+D(E+ £%).

8. MAIN RESULTS

Here we record the main results of the paper: the a priori estimates for solutions to (1.40), 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

81) _Z/ g’ “7‘ ralcol )3/2 "3’1‘3‘5"2

I

(8.2) D= 22:( /‘]D)A(?]u‘ J+/E ﬂJ\azu-T\2+[agu.N}j>
and g

‘513377’

(8.3) F= / [ 81C0, 81?7) + 00 'R(81C07 (9177 5

+ 002R (160, D1 (9191m)* 01 0; 77]
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 &, ©, and § be as defined in (8.1)~(8.3). There exists a universal constant v > 0
such that if

(8.4) sup E(t) <,
0<t<T
then
(8.5) ¢<&ESEandD® <D <D,

where &€, and D, are defined in (2.1)-(2.6), and also
1
(8.6) 3 < ;e

Proof. The estimates in (8.5) follows easily from Lemma D.5 if we assume that v is as small as stated
there. Theorems 6.13 and 6.17 guarantee that

(8.7) 15 < VEE S VEe.

I~

Consequently, if we further restrict  then we must have that |§| < 1€, 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.
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Theorem 8.2. Let w € (0,7) be the angle formed by (o at the corners of Q, d,, € [0,1) be given by (5.3),
and § € (0w, 1). There exists a universal constant v > 0 such that if

T
(8.8) sup E(t) +/ D(t)dt <+,
0<t<T 0
then there exists a universal constant C' > 0 such that
d
(8.9) %(@AS) +CD <0.

Proof. Let 0 < v < 1 be as small as in Proposition 8.1, and hence as small as in Lemma D.5.

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

d
(8.10) G (E+3)+D 5 VED,
where &, ©, and § are as defined by (8.1)—(8.3). We know from Proposition 8.1 that
(8.11) DD <D

Next we combine Theorem 4.6 with the estimate of Theorem 6.6 to see that
(8.12) Ipll§ + ol + [|87p]lg < D, + VED.
Similarly, Theorem 4.11 and the estimates of Theorems 6.5 and 6.7 show that
(8.13) 1132 + 93 2 + |08nll5 ., S Do + VED.
Consequently, we may combine with (8.11) to see that
(8.14) D, <D+ VED.

Theorems 7.8 and 7.9 then imply that if v <4 (where here we write 4 for the smallness parameter used
in the theorems) then

(8.15) lullivz + Iplly + 5,072 + 10cllivz + 100l + 10mll7y5/2 S D+ DIE + E2).
Since 971 = 9% (u - N') we then also have that

(8.16) |87 nl[yy12 < Dy +DIE + 7).

Combining these with (8.14) then shows that

(8.17) D <D+ VED.

Plugging (8.17) into (8.10) then shows that
d
(8.18) S (€+8)+20D 3 VED

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

d
(8.19) pn (€+3)+CD<O.
This is (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.
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Theorem 8.3. Let w € (0,7) be the angle formed by (o at the corners of Q, §,, € [0,1) be given by (5.3),
and § € (0w, 1). There exists a universal constant v > 0 such that if

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

then there exists a universal constant A > 0 such that

(8.21) Oggpﬂk«w+uwwﬁ+nmw~w%@g+wuNuﬁ+wmw%}sam»

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

d
(8.22) o (E+F)+CD<O.
We know from Proposition 8.1 that
1 3
(8.23) €SESCand0s jE<E+F<C

On the other hand, it’s clear that
(8.24) ¢ <D.

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

d
SEHF) +A(€+F) <

Upon integrating this differential inequality we find that

(8.25)

(8.26) SE() < €(1) +§(1) < e (€(0) 4 §(0)) < 3¢ ME()
for all ¢t € [0, 7). Thus (8.23) tells us that
(8.27) sup eME (1) < &,(0).

0<t<T

To complete the proof of (8.21) we first use Lemma 3.1 on (1.40), which means that F* = 0 except for
i = 3,7, in which case F3 = R(91(y,01n) and F7 = # (0yn). The lemma tells us that

l
(8.28) g/ DAu\2J+/ M w724 [u-N; = —(7],(9,577)1’0—/eaR(f)lCo,am)alam—[u-/\f,“//(am)]g.
s —

We may write 7/ =1 fo r)#" (r)dr, which allows us to argue as in the proof of Theorem 6.18 to

deduce that ‘W(am)‘ < |&m|?. From this and (8.28) we immediately deduce, using Proposition B.1 and
the fact that 9;n = u - N at the endpoints, that

(8.29) ull + [l 7llZ2gs,) + [ NG S (14 VE) Inlly 10mlly + VE [9mlf; < &
Theorem 4.6 provides the estimate
(8.30) Iplle < llullf S &

Then (8.21) follows by combining (8.27), (8.29), and (8.30).

Next we complete our a priori estimate by proving the higher-order bound.

Theorem 8.4. Let w € (0,7) be the angle formed by (y at the corners of Q, d,, € [0,1) be given by (5.3),
and 6 € (0w, 1). There exists a universal constant v > 0 such that if

(8.31) sup E(t / D(t)dt < ~,
0<t<T
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then

(8.32) sup E(t /D t)dt < £(0).
0<t<T

Proof. Let v < 1 be as small as in Theorem 8.2. Then there is a universal constant C' > 0 such that

d
(8.33) pn (€E+3)+CD<O.
Again, we know from Proposition 8.1 that
1 3
(8.34) €<8”§Q3and0§§€§€+3§§€.
This allows us to integrate (8.33) to deduce that
1 ¢ 3
(8.35) SE(H) +C / D(s)ds < €(0) + §(0) < 5 €(0),
0
and hence that
t
(8.36) &)+ [ Dls)ds £ £,0)
0
for all t € [0,T7].
Now, if X is a real Hilbert space and f € H'([0,7]; X) then
d
(8.37) pn 1F @)% = 2(f(2), e f () x
and upon integrating and applying Cauchy-Schwarz we find that
t
(8.39) IO < 17O+ [ (1561 + 10l ) ds

We use this estimate to bound
(339) [0 + 10Ol 2+ ()2 + 10wz + 190y + 100y,

< [n(O)13572 + 10O + () vz + 190(0) 2

t
+ 1Oy + 1000 + [ Dis)ds

Then we combine (8.36) and (8.39) to deduce that

(8.40) / D(s)ds < £(0)

for all ¢t € [0, T], which then easily implies (8.32).
O

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 € (0,7) be the angle formed by (o at the corners of Q, §,, € [0,1) be given by (5.3),
and § € (0w, 1). There exists a universal smallness parameter v > 0 such that if

(8.41) £(0) <,

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

(8:42) sup (£00) + & [£,0)+ (Ol + (t) - s,y + - NOE + IpOI]) + [~ Dlt)ar < c(0)

where \,C > 0 are universal constants.

Proof. The result follows from coupling Theorems 8.4 and 8.3 with the local existence theory and a standard
continuation argument. O
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The governing equations for (u,p,n) are (1.40), where R is defined by (1.33). When we apply 9; and 9?

to this system we get

(diVASA(q,U) =F! in Q
divqv = F? in Q
Salq, V)N = géEN — a4 (M?W+F3)N+F4 on ¥
(A.1) (Sa(q,v)v — Bv) -7 =F° on Y
v-rv=20 on X
Ol =v-N+ FF6 on X

KOE(£L, 1) = Fo ((H‘(;’ﬁ + F3) (£0,1) — kFT (4, 1)

for v = 8{ u, & = 8{ 7, and ¢ = Bg p. We now identify the form of the forcing terms that appear in these

equations.

A.1. Terms when 0, is applied. First, we record the forcing terms appearing in (A.1) when 9, is applied.

(A.2) F' = —divg, 4 Sa(p,u) + pdiv 4 Do, au

(A.3) F? = —divg4u

(A.4) F? = 8[R(81¢0, 1))

(A.5) F* = D, q4uN + [977 — o0, <(1—i—|6811270\2)3/2 + R(01¢o, 67177)> - SA(p;U)} 0N
(A.6) F? = D, quv - 7

(A7) FO =wu-ON = —u10:0p.

(A.8) F7 =%"0m)0%.

Note that a key feature of F0 is that it vanishes at £/ since u; vanishes there.
A.2. Terms when ? is applied. Here we record the forcing terms appearing in (A.1) 9? is applied.

(A9) F'= —2divy,4 Sa(Osp, dpu) + 2p divg Do, 40su
— divgz 4 Sa(p, u) + 21 dive,a Do, au + pdivg Dgz qu

A.10 F? = —divye 4 u— 2divg, 4 Oru

9; A t
(A.11) F? = 07 [R(01¢0, 01m)]
(A.12) Ft= 2uDy, 40ruN + M]D)atzAuN + Dy, AuON

010
+ {290 — 200 (
|: t7) 1 (1—|—‘81C0’2>3/2

15)
+ {977 — 00 <(1773/2 + R(alg(b a177)> - S_A(p, u)} 6752-/\[

ARG, 81?7)]) 2540, am} N

L+10160))
(A.13) F? = 2uDg, 40suv - 7 + pDgz guv - 7
(A.14) Fb = 2051 - ON + u - c’)fj\/' = —28tu1818m — u1818t277.

(A.15) ET = (9m)o}n + W (0m) (0 n)*.
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Again a key feature of F'® is that it vanishes at 4/ since u; and d;u; vanish there.

APPENDIX B. ESTIMATES FOR R

Recall that R is given by (1.33). The following result records the essential estimates of R. We omit the
proof for the sake of brevity.

Proposition B.1. The mapping R € C*°(R?) defined by (1.33) obeys the following estimates.

1 [? 0, R(y, Oy R(y,
23/ R(y, s)ds| + + y Z) (v, 2)
0

z 22
+|02R(y, z)| +

(B.1)  sup [
(y,2)€R?

‘R(% z)
2

I R(y, 2)
22

+ azayf(?ﬁ Z)

+|2R(y, 2)| + ‘8§8y72(y,z)‘] < o0.

APPENDIX C. WEIGHTED SOBOLEV SPACES
We begin our discussion of weighted Sobolev spaces by recalling Hardy’s inequality.

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

cn ([T ([Cee) o) RS ([ et =rias) ™

Proof. This is one of the well-known Hardy inequalities. A proof may be found, for instance, in [17]. 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,d) > 0 such that

(©2) < /K a0 |¢<$>|2dx)1/2g0(n,5) < /K 2 (Vo) dm)l/?

for all ¢ € CH(K).
Proof. Writing (s,0) for s > 0 and § € K NS, we then have that

2(5—1) 2(5—1)+n—1
(C.3) / || e dx_/KmSn 1/ [t(s,0)|" dsdb

and

2 oo
(/mﬁtw@W¢m;/quurkvw@]mz/‘ /.ﬁﬂlmm@mﬁww.
K K Knsr—1 J0

To prove (C.2) it thus suffices to show that

(C.5) /SWUMHMMW@S/SWHWW@w%S
0 0

for each § € K NS"~1. To prove this we set ¢(s,0) = ds1(s,0) and note that

o0
< [ letz0)l =
S
which in turn means that

o o0 o0 2
(.7) / S2O-D4n=1 (s 02 ds < / g2 (/ |w<z,e>rdz) dy.
0 0 Y

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

(C.6) (s.0) = | [ 0u(z.0)dz

O
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Next we define various weighted Sobolev spaces on the equilibrium domain Q2. We write

(C.8) ={(=£.¢(0)), (¢, ¢o(€))}

for the pair of corner points of Q. For 0 < § < 1 and k € N we let Wf(Q) denote the space of functions
such that ||f”%/[/§ < 00, where

(C.9) s = D /dlst z, M)?2 0% f (2)|? da.

|a|<k

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

(C.10) W(Q) — HY(Q), WZ(Q) — H*(Q), and H*(Q) — W(Q)

when 0 < § < 1. We define the trace spaces W; -t 2(89) in the obvious way. It can be shown (see for
example Section 9.1.2 of [28]) that

(1) L) vy s

for all f € Wé1 /2 () and v € HY(Q) when 0 < § < 1. Finally, we will also need the spaces
(C.12) WEQ) = {u e WHQ) | / w=0}

for k > 1. ’

Next we record a useful embedding.

Proposition C.3. Let k € N and 61,02 € R with 6 < d3. Then we have that

(C.13) W3 (Q) = Wi (Q).

Proof. This follows from the trivial estimate dist(z, M)?°? < dist(x, M)?" in Q. O
We will also need the following embedding result.

Proposition C.4. If k€ N and 0 < 6 < 1, then

(C.14) WE(Q) — Wha(Q),
where
(C.15) l<ge<—
' =115
In particular,
(C.16) WHQ) — LP(Q)
when
2
Proof. By Holder’s inequality, for 1 < ¢ < 2 we have that
g 9 95 q/2 1 1-q/2
< ist(-
(©18) L ([ireasean®) ([ ey
and the latter integral is finite if and only if
20q
1 — —1 <1,
(C.19) 54 <

which is equivalent to (C.15). Thus

(C.20) 1 lwra S 1F s

for every f € WF(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 W14(Q) — LP(Q). O
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Next we show a boundary embedding.

Proposition C.5. Suppose that 0 < § < 1. Then W;/Q(OQ) — L1(0N), where

1445

Proof. Suppose that f € W;/Q(GQ). Then there exists F' € W} (2) such that F = f on 9Q and HF||W61 <

2|/ f[ly}1/2 - According to Proposition C.4 we have that I € Wh4(Q). The usual trace theory then implies
[

that

(C.21) 1<g<

(C.22) 1f1lLaaay = 1FloallLa@ay S 1Fllwraq) S 1Fllwr @) S HfHW51/2 -

This yields the desired embedding. ([l
Next we show another consequence of Hardy’s inequality.

Proposition C.6. If0 < < 1, then

(C.23) WHQ) = Wi ,(Q).

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

(C.24) |aist¢ 2077 < 0l
for all f € WE(Q).

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

(C.25) V(dist(-, M)° f) = dist(-, M)°V f + d dist(-, M)° "1V dist (-, M) f
and hence Proposition C.6 allows us to estimate
(C.26) |veastc,ansp)| s laistC, v+ |distC, a7 8|S 1Ay -

Since we automatically have ||dist(-, M)‘SfHL2 < Hf||W51, we then conclude that

dist(-, M) || S 11l -

Consequently, the usual Sobolev embedding in Q2 C R? imply (C.24). O

(C.27) ‘

APPENDIX D. PRODUCT ESTIMATES
We now prove a product estimate.

Lemma D.1. Let Q C R%. Suppose that f € H"(Q) for r € (0,1) and g € H'(Q). Then fg € H® for
every o € (0,7), and

(D.1) 1£9lly < Crio) 11, gl -

Proof. Define the linear operator T' via T'f = fg. Then by Holder’s inequality and the Sobolev embedding,
we have

(D.2) 19l < W lzz lglla S 1N zro Nlgll

for
1 1 1
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From this we see that T : HY — LP is a bounded linear operator for any 1 < p < 2 and

(D.4) 1Tl £ g0,y < Nl -
Similarly,

D.5) NTfllwre S NF9lle + 1Vl + IV F9ll o
Sl go lgl g + 1A 2o Vgl L2 + IV Fll 2 9]l 1o
S I g0 Ngllers + W e 19l + 1A g Mgl e S 1A 0z gl e -

This means that T : H' — WP is a bounded linear operator for any 1 < p < 2 and
(D.6) TN 2 wrey S Nl -

Now, the usual interpolation theory implies that
(D.7) T:[H° HY, — [LP,WP),,
which means that (see Adams and Fournier [1])
(D.8) T:H — W"P

is a bounded linear operator with [|Tf|yyrp S |l g 119 g1 -
Now we use the embedding

(D.9) WP ey HTH172/P
to deduce that
(D.10) 1f9llrs1—2sp S Wf g 19l g -
Returning to (D.3), we have that
2 2 2
(D.11) J:—T+1——T+1—<1+)—T—
p q q
can take on any value in (0,7) by choosing appropriate ¢ € (2/r,c0). 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) for 0 < k < 1. Then
fg € WHQ) and

(D.12) 1 Fallws < 1 hws gl

Proof. Since Q C R? we have the Sobolev embedding H!™%(Q2) < L°°(£2), and so we have that

(D.13) | distle M (1721612 + (912 161%] S 171y Dol S A1 Mol

Consequently, in order to prove the desired estimate it suffices to prove that
. 2 2 2 2
(D.14) | st 02 2199l S 111y ol -

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

K 11—k
©15) [ a2 |1 (9ol < ([ a2 12 ) ([ wgpioo)

< 2 2
S| gl

dist(.,M)5f)

Now, 2/k € (2,00) and 0 < ¢ < 1, so Theorem C.7 implies that Hdist(-,M)‘sfHLQ/H S ||f”W517 and thus we

deduce that (D.14) holds.
U
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Next we record a boundary result.

Proposition D.4. Let f € W;X(S) for 0 < 6 < 1, and let g € HY?'(S) for « € (0,1). Then
fg e W)A(2) and
(D.16) HngW;/z < Hf”wg/? 19111 /244 -

Proof. Using trace theory, we may find F' € W} (Q2) and G € H**(Q) such that F = f and G = g on X
and

(D.17) 1Fllwy S 1fllyyare and Gy S Ngllyjoe -
Applying Proposition D.3 to F and G shows that FG € W{(Q) and that ||FG||W51 < ||F||W51 |G, Thus
(D.18) IFglyr2 < 1EGlwy S 1wy 161 S 1075 gl -

0

D.1. Coefficient estimates. Here we are concerned with how the size of 1 can control the “geometric”
terms that appear in the equations.

Lemma D.5. Let 0 < § < 1. There exists a universal 0 <y <1 so that if HnHiVWQ (2) <=, then
5

9

DN | =

1T = Ul oo () + 1 All oo () <

(D.19) and

N | =

IN =l poory + 1K = 1 ooy <
K oo () + Al ooy < 1-
Also, the map ® defined by (1.27) is a diffeomorphism.

Proof. These follow from the weighted embeddings proved in Appendix C and the usual Sobolev product
estimates. We refer to Lemma 2.4 of [12] for more details in the case of a 3D domain. O
APPENDIX E. EQUILIBRIUM SURFACE

In this appendix we collect some well-known facts about the equilibrium capillary surface problem (1.12).

E.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 [11], but we record the simple 1 — D proof here for the reader’s
convenience.

Theorem E.1. There exists at most one solution to the problem
{QC —oH(() =P in (=4, )
¢ 40y =+ Dl
Vrr 0 =E
Proof. Suppose that (q, (2 are two solutions. We subtract the equations for (3 from the equations for (i,
multiply by ¢; — (2, and integrate by parts over (—¢,¢) to deduce that

‘ _ 2 o C{ _ Cé I
(m)/ﬂMCﬂ+<w+MV\ﬂH®J% &%)
N _
_<ﬂ+@2¢w@»@@
Set f(z) =z/V1+4 22 and p(t) = (x —y)(f(y + t(x — y)) — f(y)) for fixed pair z,y € R. Then
o — y? 0
(I+ly+t@ -y}~ 7

(E.1)

¢
=0.
—L

(E.3) ©(0) =0 and ¢'(t) =
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and so

(E4) (z —y)(f(y) = f(2)) = o(1) = ¢(0) + /01 ¢'(t)dt > 0

for any z,y € R. Applying this inequality in (E.2) then shows that

(E.5) /_igrcl — Q<0

and hence ¢; = (s. O

E.2. Existence. We now prove the existence of solutions to (1.12). Consider the function h : (1,00) —
(0,00) given by

arcsin(|[v]|/o)
(E.6) h(r) = / LW)CZ@Z).
0 r — cos())
It’s easy to show that the mapping h is decreasing and satisfies
(E.7) lim A(r) = oo and lim h(r) = 0.
r—1 r—00

From this we deduce that there exists a unique
(E.8) C'=Clg,0,[[],0) € (1,00)

such that h(C) = ¢ %9 € (0,00), which is equivalent to

arcsin(|[v]| /o) COS(¢)
) 0= \f / JC —cos(g) "

With the constant C' = C(g,0,|[7]],¢) € (1,00) determined by (E.9) we define the mapping =
[arcsin(—[[]] /o), arcsin(|[v]] /o)] = [—£, 4] via

(E.10) =(z \/>/ \/COST

It’s easy to see that = is a smooth increasing diffeomorphism that is an odd function on [—/¢, ¢]. We use =
to construct the equilibrium capillary surface.

Theorem E.2. Suppose that [y] /o € (—1,1). Define x : [¢,£] = R by

(E.11) @) = s (1) 2 V0.0, BT, — conE 1)

with the understanding that x is simply 0 when sgn([y]) = [v] = 0 (in this case we cannot evaluate =, but
we don’t need to). Then x is smooth on [—{, 0] and an even function. Moreover, x is the unique solution
to

gx — oH(x) = n (=, 0)
(E.12) { X (1f) = u_
/1 ( )2 (e
Proof. It’s obvious that x is smooth and even. A direct computation shows that y satisfies
X/ | 1 =1 g 2
E.13 —————— =sgn sin(=" " (z)) and —————= = cos(=" (z)) = C(g, 0, ) — =—x“.
(E.13) oL (Iv]) sin(E~" (2)) ENIOE (E7(2)) = Clg. 0,11, &) — 5 -x

Upon evaluating the first equation in (E.13) at = £¢ we find that

/

X

(E.14) =

(2) = sen([y]) sinaresin( ]| /o)) = £120.
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The second equation in (E.13) shows that

!/ !/
1 X
E.15 gxX +o| ———| =0and hence gy —0 | ——=——=| =
(E49) 1+ (x') 1+ (x')?

Uniqueness follows from Theorem E.1. O

Theorem E.2 only constructs a special equilibrium capillary surface for which the pressure vanishes.
However, we can use it to recover arbitrary solutions.

Theorem E.3. Suppose that [y] /o € (=1,1). Let x : [=¢,£] — R be the function given in Theorem E.2,
and set

l
(E.16) Min = / (X(x) — min X) dx > 0.
Then for each Mo > Myin there exists a unique, smooth, even function (o : [—¢,£] — (0,00) and a

constant Py € R such that

9Go - oH(Co) = P in (—¢,1)

(E.17) o — 4D
T ) T E G

Moreover,

¢

My —2

(E.18) Myop = / Co(x)da and Py = QOMM.

—L
Proof. We simply set (o = x — min_s ¢ x + h for h € (0,00) determined by h = (Miop — Mmin)/(2€). The
stated results then follow from Theorem E.2 and simple calculations. O

E.3. Variational characterization. Although we have not used the calculus of variations to construct
(o we can still show that (y satisfies a minimization principle.

Theorem E.4. Let .7 be the energy functional defined by (1.16). Let (o, Myop, and Py be as in Theorem
E.3. If n € WHi((—£,0)) is such that ffzn = Myop, then I (o) < 7 (n).

Proof. Let ¢p € WHt((—£,¢)) be such that ffgw = 0. Then

1
(E.19) / (Co + tp) = My, for all t € R.
—
We then compute,
d [ Gy’
B20) GG+t = [ oot o B~ (0 +¥(-0)
0 / / / / / /
G+t <o (G + 1" —¢)
+ — .
0/6 Vitlg P VI+@? t

The ODE satisfied by (y allows us to integrate by parts to deduce that

14 10,0 14
(E21) [ gt + “1%“/)2 D@0 +0(-0) = [ P =0
_ A _
On the other hand, (E.4) tells us that
4 / / / / / /
G+ o (G +tY" = (p)
(E.22) o - - >0 for all t € R.
/ JirGewf VIT@E)
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Thus
(E.23) %J(C@ +1t) >0 forall t € R,
which in particular means that
1
d
(E.24) TG +9) =I(Co) + [ - (G +td)dt = 7 (Co).
0

Now, if n € WH((—¢,¢)) is such that ffﬂ) = M;op, then we may apply (E.24) to ¢ = (o — 1 to deduce
that

(E.25) J(n) = I (G +1) = I ()
O
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