DYNAMICS AND STABILITY OF SURFACE WAVES WITH BULK-SOLUBLE
SURFACTANTS

IAN TICE AND LEI WU

ABSTRACT. In this paper we study the dynamics of a layer of incompressible viscous fluid bounded below
by a rigid boundary and above by a free boundary, in the presence of a uniform gravitational field. We
assume that a mass of surfactant is present both at the free surface and in the bulk of fluid, and that
conversion from one species to the other is possible. The surfactants couple to the fluid dynamics through
the coefficient of surface tension, which depends on the the surface density of surfactants. Gradients in this
concentration give rise to Marangoni stress on the free surface. In turn, the fluids advect the surfactants and
distort their concentration through geometric distortions of the free surface. We model the surfactants in a
way that allows absorption and desorption of surfactant between the surface and bulk. We prove that small
perturbations of the equilibrium solutions give rise to global-in-time solutions that decay to equilibrium at
an exponential rate. This establishes the asymptotic stability of the equilibrium solutions.

1. INTRODUCTION

1.1. Model presentation: soluble surfactants. Surfactants (a portmanteau for “surface active agents”)
are chemicals that can change the strength of surface tension when they collect at fluid free interfaces.
Variations in the surfactant concentration on the surface also give rise to tangential surface forces called
Marangoni forces. The surfactant dynamics are driven by several effects: absorption and desorption from
the free surface, fluid transport along the surface and in the bulk, and both bulk and surface diffusion.
We refer to the books [8, 15] and the review [19] for a more thorough discussion of surfactant physics. In
manufacturing and industrial applications surfactants are a fundamental tool for stabilizing bubble formation
in processes such as foaming, emulsifying, and coating (see the books [17, 18] for an exhaustive list of
surfactant applications). Surfactants also play a critical role in preventing the collapse of the lungs during
breathing (see [12] and the references therein) and are currently being developed as tools to aid in drug
delivery in the lungs (see for example [3, 16]).

We consider a model of surfactants in which a single layer of fluid occupies the three-dimensional domain
Q(t) with free boundary surface I'(¢). In order to allow for surfactants concentrated on the free surface and
in the bulk, we define the surface concentration é(-,t) : I'(t) — [0,00) as well as the bulk concentration
b(-,t) : Q(t) = [0,00). The coefficient of surface tension on I'(t) depends on the surfactant concentration ¢
via a relation ¢ = o(¢é), where we assume that the surface tension function satisfies:

o€ C3(]0,00))

o is positive and strictly decreasing. (1.1)
The latter assumption comes from the fact that surfactants decrease the surface tension in higher concen-
tration, and the former assumption is merely a technical assumption needed for our PDE analysis.

We will assume that the fluid is incompressible and viscous (with viscosity p > 0) and that a uniform
gravitational field —gez = (0,0, —g) € R? is applied to the fluid (here g > 0). The fluid and surfactant
dynamics then couple through the following system of equations (see [8, 15] for derivations and precise
definitions of the operators: we will soon reformulate these equations so do not fully define the operators

2010 Mathematics Subject Classification. Primary, 35Q30, 35R35, 76D45 ; Secondary, 35B40, 7T6E17, 7T6E99 .
Key words and phrases. Surfactants, Navier-Stokes equations, interfacial stability.

I. Tice was supported by a grant from the Simons Foundation (#401468).

L. Wu was supported by NSF grant 0967140.



2 IAN TICE AND LEI WU

here
) O+ u-Vu+ Vp = pAu —gez and V- u =0 in Q(t)
pv — u(Vu+ Vul v = —o(&)Hruv — Vrw(o(é), on T'(t)
Dyé + V) - u = yAppé — BVb- v on I(t) (1.2)
db+u - Vb= BAb in Q(t)
BVb - v = w(éb) on I'(¢).

Here Vp(;) denotes the surface gradient on I'(t), D is a temporal derivative along the flowing surface, V(-
is the surface divergence, Ar(y) is the surface Laplacian, v > 0 is the surface surfactant diffusion constant,
B > 0 is the bulk surfactant diffusion constant, and Hp(y) is twice the mean-curvature operator on I'(t). The
first two equations in (1.2) are the usual incompressible Navier-Stokes equations. The third equation is the
balance of stress on the free surface, and the right-hand side shows that two stresses are generated by the
surfactants. The first term is a normal stress caused by surface curvature, and the second is a tangential
stress, known as the Marangoni stress, caused by gradients in the surfactant concentration on the surface.
The fourth equation in (1.2) shows that the surface surfactant concentration changes due to flow on the
surface as well as diffusion and the normal derivative of b, and the fifth equation is a advection-diffusion
equation for the bulk surfactant concentration.

The sixth equation in (1.2) is of fundamental importance in surfactant modeling, as it gives the law for the
conversion of bulk surfactant into surface surfactant at the free interface. We refer, for instance, to the book
[8] for a derivation of such a law from physical kinetic arguments. More recent work [6, 7, 9] has derived laws
of a similar form for two-phase flows using free-energy arguments. Here the function w : [0,00) x [0,00) — R
describes the surfactant flow from the surface to bulk phase. We will assume that w obeys the following:

w € C*([0,00 x [0,00))
there exists f € C2([0,0);[0,00)) such that w(c,b) > 0 < ¢ > f(b) (1.3)
f/(b) >0 for all b > 0.

In the parlance of surface chemistry, the set {w(c,b) = 0} is called an isotherm. It represents the values
of surface and bulk surfactant that do not result in conversion between species, and consequently any
equilibrium configuration must lie on the isotherm. Our first assumption on w is purely technical, but the
second and third indicate that the isotherm is given as the graph of the function f. The sign condition on f’
guarantees that more surface surfactant is needed to form equilibrium when more bulk surfactant is present
in the fluid. As an example, in the Langmuir absorption model (see for instance [8]) we have

w(e,b) = —b(k1 — ¢) + kac for physical constants ki, ko > 0. (1.4)

In this case f(b) = bky/ (ko + b).

Surfactants have been extensively studied in the physics literature, and we will not attempt to survey
that literature here. In contrast, they have not received extensive attention in the mathematics literature.
Kwan-Park-Shen [14] and Xu-Li-Lowengrub-Zhao [22] developed numerical studies of surfactant dynamics.
The local well-posedness of a two-phase bubble model without gravity was proved by Bothe-Priiss-Simonett
[5] in the context of diffusion-limited absorption, which means that the last condition in (1.2) is replaced by
the condition ¢ = f(b) so that the surfactant phases are in constant equilibrium. The linear stability of the
same model was studied by Bothe-Priiss [4]. In [13] Kim-Tice studied the dynamics of surfactants without
absorption and proved the existence of global-in-time solutions near equilibrium as well as their asymptotic
stability. Diffuse interface models with absorption laws similar to (1.2) have also recently been studied by
Garcke-Lam-Stinner [9] and Abels-Garcke-Lam-Weber [1].

The principal goal of the present paper is to extend the techniques developed in [13] to handle the
absorption model presented in (1.2). We will construct global solutions near equilibrium and prove their
long-time decay to equilibrium.

1.2. Problem presentation: formulation of equations. We now give a precise description of the equa-
tions of motion. To begin we assume that the fluid occupies a three-dimensional domain Q(t) that is
horizontally periodic with a flat rigid bottom and free upper surface:

Q) ={ye X xR: —-Lz <yz <n(t,y1,y2)}, (1.5)
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where the horizontal cross-section is given by
Y= (I1T) x (L2T) = (R/L1Z) x (R/L2Z) (1.6)

for Ly, Ly > 0 fixed periodicity lengths and depth Lz > 0, and the free surface function is 7 : ¥ x [0, 00) —
(—=Ls,00). We will denote the fixed lower boundary by

Sp={ye X xR:y;=—Ls}. (1.7)
and the moving upper boundary by

I'(t)={y € ExR:ys =n(t,y1,92)}, (1.8)

which is the graph of the unknown function 7.

For each t > 0, the dynamics of the fluid and surfactants are described by the following unknowns. The
fluid velocity and pressure are u(-,t) : Q(t) — R? and p(-,t) : Q(t) — R3, and the free surface function is
n(-,t) : ¥ — R. Tt will be convenient to study the projection onto X of the surface surfactant concentration,

so we define é(-,t) : ¥ — R via é(y.,t) = é(y*, N(Ys, t), t) where é(+,t) is defined on the moving surface I'(t)
and 3, = (y1,92) € X. To be consistent with the new notation we also write b(-, ) = b(-,t) : Q(t) — [0, 00)

for the bulk surfactant concentration.
In the following, we will employ the horizontal differential operators

2 2

V.F =Y (0:Fe;) and V.-G = Y (0,G1) (1.9)

i=1 i=1

acting on scalar and vector fields, respectively. Similarly, we define v, = (v1,v2) to be the horizontal
components of outward unit normal vector on the moving surface:

—V.n, 1
V:(V17V27V3): ( v ! ) . (110)
/14 |Van|?
The surface differential operators are defined as
1+ |9an]? 0100
Orq = * 277|2 oy — 1 277232, (1.11)
1+ |V 1+ |V
1+ |0un)? 010
Oy = 1O 5 OO (1.12)
1+ |V 1+ |V
0 0
I L —) 205, (1.13)

701+ 2
1+ |V 1+ |V
Then we have for f a scalar and g a vector field defined in X,

3 3
V=" (0rife) and Vrog =" (9rig:). (1.14)
i=1 1=1
Also, for F' and G defined in T'(t),
VrF =Vr(Fon)and Vr -G =Vr-(Gon). (1.15)

Thus, we define Ar = Vr - Vr.
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The fluid, surface, and surfactant unknowns (u, p, 7, ¢, l~)) must satisfy the following system of equations:

Owu+u-Vu+ Vp = pAu in Q(¢),
Vou=0 in Q(t),
(pI — pDu)v = gnv — o(&)H(n)v — Vro(é) on I'(t),
u=0 on Xy,

O = ug — 10y, — u20y,M on T'(t),

3té+u-V*E+EVp-uszpé—BV5~u on I'(t),
(

db+u- Vb= BAD in Q(t), (1.16)
BVD - v = w(é,b) on D(t),

Vb-v=0 on Xy,

u(t = 0) = ug in o,

nt=0)=mno on X,

b(t = 0) = by in Q,

&t =0)=2¢ on Y.

The first set of equations describes the motion of fluid under the influence of surfactant and the second
set describes the absorption and desorption of surfactant with convection and diffusion both on the surface
and in the bulk. Here viscosity u, gravity g, convection strength 3, and diffusion strength v are positive
constants, I the 3 x 3 identity matrix, (Du);; = 0ju; + 0;u; the symmetric gradient, and the mean-curvature
operator is

Vi

/14 |Van]?

Employing a standard scaling argument in space and time we can eliminate two of the physical constants
at the expense of possibly renaming the rest. We will do this in order to set 4 = g = 1. We will employ this
convention throughout the rest of this paper. Also, we assume the initial surface 79 satisfies the zero-average

condition
/ 1o = 0, (1.18)
by

/60\/1+|V*770|2+/ bo := M > 0. (1.19)
b)) Q(t)

Standard calculations, which we omit here for the sake of brevity, show that these conditions persist in time,

/En(~7t):0and /Zé(-,t)\/1+|V*77(',t)|2+/ﬂ(t) Bo(-1t) = M (1.20)

for t > 0. Note, though, that the latter condition only guarantees that the total surfactant mass is preserved
in time. The portion of mass in each phase (bulk and surface) does not have to be preserved.

H(n) =V, - (1.17)

and the total mass of surfactant

1.3. Energy-dissipation structure. We may follow the computations in [13], with the help of Lemma
A.2, to derive the following energy-dissipation structure from the fluid equations:

d 1/ 2 1/ 2) 1/ 2 / . 2
— (= u+= [ InI° )+ = Dul” = — [ o(&)(Vr-u)\/14 V.| 1.21
dt(2 Q(t)l "+3 E|| 5 Q(t)\ | . (@)( )1+ [V (1.21)

We might hope to use similar computations with ¢ and b to produce further energy-dissipation equations
that sum with the above to produce an equation with no exchange terms on the right. Unfortunately, this
does not work if we directly work with the ¢ and b. Instead we extend an idea used in [4, 13] for the case
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without absorption, which shifts from an L?—based estimate to a more complicated estimate. To this end,
for any r € (0,00) we define the auxiliary functions ¢, ¢, : [0,00) — R via

Co(s) = s ("(T) _ / "Z(j)dz> — o(s) — s/ @dz, (1.22)

r

S 20" (f(2)f (2 ) o/ (2
br(s) :Co+/0 Wdz—s/ i )dz (1.23)

for a constant Cp > 0 chosen such that ¢,(s) > 0 for all s > 0. This is possible since f’(0) > 0 implies that

! 0 if f(0)>0
lim 217G _ )01 SO) (1.24)
=0 f(2) 1 if f(0) =
Note also that
S !/
0<s<r= s/ #dz < lo"] Lo (jo,r]) 8 10g (g) , (1.25)

so the o’ integral in the definition of (. is well-defined for all s > 0. A similar argument shows that the
second integral in the definition of ¢, is well-defined even when f(0) = 0.
By construction, we have

S o' (z F8) o'
C(s) = —/ %dz and ¢..(s) = —/ ( )dz, (1.26)

as well as
G (8), 0r(s), G/ (5), #7/(s) > 0, (1.27)
G (s) = sC(s) = a(s). (1.28)

Moreover, (. attains its minimum at s = r and ¢, attains its minimum if there exists s > 0 such that
f(s) = r. With these auxiliary functions in hand, we may then follow [13], using the identities in Lemma
A.3, to see that

d ~ ~ -
G [e@VL+19al 45 [ o 1wre? 1+ V.l (1.29)
= P
+/ CL(@w(E b/ 1+ |Vl / N (Ve - u)\/1+ |Van]?,
)

and

d

— " "(b) [Vb 14+ |V.un|” =0. 1.30
i foy @@+ [ O~ [ b by v (1.30)

Summing up (1.21), (1.29) and (1.30), we obtain the full energy-dissipation structure:

i(;/ uf? + /|n| +/ 0r(b /cr 1+V*n|) (1.31)
#(5 [, ot ea [ a5+ [ @t Vi waf)
" / (6@ — 6,))w(e.By/1 + [Vl =0,

The terms appearing on the first and second lines of the energy-dissipation equality are clearly positive
semi-definite, but at first glance it is not clear that the term on the third line possesses a good sign. To show
that this is in fact true we first note that the definitions of ;. and ¢, allow us to compute

(g;(a) —¢;(B))w(a, b) = ( / o "liz)dz>w(a, b). (1.32)
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Employing the assumptions on o (1.1) and w (1.3), we then find that

! ~
¢> f(b :>/ U(Zdz>0 and w(é,b) >0
o (1.33)

£(b) o' (2) 5
¢< f(b :>/ dz <0 and w(éb) <0.

z

Thus, in both cases we have

/E (@) — 6.0 w(@B)y/1 + [Vl > 0. (1.34)

Therefore, if we define

E:;/Q( =+ 5 1l +/ 0.0+ [ G@n/r+ vl (1.35)

1
D= 5/ |Du? +6/ qb’/(b)’vz;‘ +7/ ¢@)|Vre* /14 |V (1.36)
Q) () >

+ /E (<@ = 610) ol /1490

then we know E and D are positive semi-definite and satisfy the energy-dissipation equation

dE
—+ D= 1.
1 + 0. (1.37)

1.4. Equilibria. We now turn our attention to a discussion of the equilibrium solutions. Assume we have
a time-independent solution. This assumption and (1.37) imply that

IDul® = ¢ (B) ‘Vb‘ (&) |V = ( (a)-¢;(z§))w(a,5)=o. (1.38)

Since u = 0 on ¥, we know from Korn’s inequality that w = 0. Considering that ¢, and ¢, are strictly
convex, we know Vb = Vré = 0. Hence, we have b = by € (0,00), ¢ = ¢o € (0,00). Therefore, by the
boundary condition of fluid equation, we know p = n = 0. Furthermore, by and ¢y must preserve the total
mass as in (1.20),

121, o + €2, bo = / o+ [ bo =M, (1.39)
) Q
where |-|, denotes k—dimensional Lebesgue measure, as well as satisfy the condition w(cg,bg) = 0. The
latter requires that f(by) = co. Since f’ > 0, for given total mass M > ||, f(0), we have a unique solution
bo, co = f(bo) > 0.
In summary, we have the equilibrium configuration

U 0
p = 0
n = 0 (1.40)
w(co,bp) = 0,
|E|QCO+‘Q|3bO = M,

where ¢y, by € (0,00) are uniquely determined by the choice of mass 0 < |XJ, f(0) < M < oo and the form
of the surfactant flux function w.

It is worth noting that in the definition of (. and ¢, above we have that (. obtains its minimal value at
s = r and ¢, obtains its minimum at s such that f(s) = r. If we choose r = ¢y then the minimal value of
¢, is obtained at ¢p and the minimal value of ¢, is obtained at f(co) = by. Thus (1.37) suggests that the
equilibrium configuration will be dynamically stable.
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We conclude our discussion of the equilibria by introducing some notation that will be useful later. We
linearize w around (cg, by) as

1
w(eo + hybo + d) = w(co, bo) + weoh + wpod + th/ (1 — 8)0pw(co + sh, by + sd)ds (1.41)
0

h? /01(1 — 8)0ccw(co + sh, by + sd)ds + d* /01(1 — 8)Opw(co + sh, by + sd)ds
= w(co, bo) + weoh + wpod + O(|B|* + |d|*) = weoh + wiod + O(|h[* + |d|?),
where we have written
wep := Oew(co, bo) and wepg := Jpw(co, bo). (1.42)

Since w(f(b),b) = 0 for all b > 0, we may differentiate to see that

weo f (bo) + wyo = 0, (1.43)
which implies
20— (by). (1.44)
Weo

Also, since w(c,b) > 0 leads to ¢ > f(b), we have we > 0 and wye < 0.

1.5. Reformulation. In order to work in a fixed domain, we employ a frequently used transformation: see
[2, 10, 11, 13, 20]. We define the equilibrium fluid domain ) via

Q:{yGExR:fL3<y3<O}, (145)

which possesses ¥ as upper boundary and ¥, as lower boundary. We can then view 7 as defined on .
Assume 7 is the harmonic extension of 7 into ¥ x (—o0,0) defined as in (B.1). Define mapping

O:0>5z=(r1,22,23) — <x1,x2,$3 +7(z, t) <1 + ?) ) € Q). (1.46)
3

We may easily check that ® maps ¥ to I'(t) and maps X; to . The Jacobian matrix is

1 0 O
Vo = 0o 1 0 |, (1.47)
A B J
and the transform matrix is
1 0 —-AK
A=wve) =0 1 -BK |, (1.48)
0 0 K
where
= 0f = 0n
A=L—, B=L— 1.49
6371’ 61‘2’ ( )
J:1+1+1iﬂ R

Lg 8.’173, J’ L3
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In this new coordinate system, (1.16) is transformed into

(“)tu—atﬁiK@gu—I—u-VAu—AAu—i-VAp:0 in Q,

Va-u=0 in €,

(pI —Dgu)N =N — oc(@H NN — /1 + |Vun|’e’(€)Vré  on X,

u=20 on Xy,

on=u-N on X,

N (1.50)

O+ 1u-Vié+ eV - u=~vAré — V4l ———e—— on %,
] o ) ) V14 [Vl

b — O,TLK Osb + u - V 4b = BA4D in Q,

VAB'L:UJ(é,B) on X,
LVl

6319 =0 on Eb.

Here we have defined the transformed operators as follows:

(Vaf)i = Ai;0;f,
Va-g=A4;0;9,
Auf=Va-Vaf,

N = (=0in, =021, 1),

(DAUJ)z’j = Aikakuj' + .Ajkakui,
Sa(p,u) =pl —Dau,

(1.51)

where the summation should be understood in the Einstein convention. If we extend the divergence V 4- to
act on symmetric tensors in the natural way, then a straightforward computation reveals V 4 - Sa(p,u) =
Vap — A qu for vector fields satisfying V 4 - u = 0.

1.6. Perturbation. We will study the case when the initial data is a perturbation of the equilibrium. Define
the perturbation as ¢ = é — ¢y and b = b — by, then (u,p, 7, c,b) satisfies

atu—atﬁﬂK83u+u~VAu—AAu+VAp:O in Q,
Vai-u=0 in Q,
(pI = DN =N —o(c+ co)HN — /1 + |V.n>c’(c + co)Vie  on %,
w=0 on Xy,
om=u-N on X,
N (1.52)
Oc+u-Vic+ (c+co)Vr - u=~vArc— Vb ——— on X,
~ \ 1+ |V*’I7|2
0tb — LK O3b + u - V 4b = BA4b in €,
VAb~L:w(c+co,b+bo) on X,
V1+[Van?
83() =0 on Eb.

In the following, we will write o¢ = o(cg) and o, = o'(co).
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2. MAIN RESULTS AND DISCUSSION

2.1. Main result. To properly state the main results we must first define energy and dissipation functionals
that will be used throughout the paper. We define the full energy to be

€ = lullfragay + 10eulliroca) + 1Pl oy + Inllrscs) + 1065 ) + 107053 s (2.1)
+ bl 7720 + 195013700 + llellra sy + 190l Fro sy »
and full dissipation to be
D = Jlullfzs oy + 10eullzn @y + 1Pl + Il 7 ) + 190015 5 ) + 102008 s (22)
+ 1Bl 775 0y + 1050301 0 + el s sy + 190l T sy -

Here the spaces H*® denote the usual L?—based Sobolev spaces of order s.
Now we present the main theorem on a priori estimates for solutions to (1.52).

Theorem 2.1 (Proved later in Theorem 7.1). Suppose that (u,p, n, ¢, b) solves (1.52) on the temporal interval
[0,T]. Let & and D be as defined in (2.1) and (2.2). Then there exists a universal constant 0 < § (independent
of T') such that if

T
sup E(t) < § and / D(t)dt < o0, (2.3)
0<t<T 0
then
T
sup e ME(t) +/ D(t)dt < £(0) (2.4)
0<t<T 0

for allt € [0, T], where A\ > 0 is a universal constant.

This theorem tells us that if solutions exist for which the energy functional £ remains small and the
dissipation functional is integrable in time, then in fact we have much stronger information: the energy
decays exponentially and the integral of the dissipation is controlled by the initial energy. In order for this
result to be useful we must couple it with a local existence result. By now it is well-understood how to
construct local-in-time solutions for solutions to problems of the form (1.52) once the corresponding a priori
estimates are understood: we refer for instance to [10, 20, 21] for local existence results in spaces determined
by energies and dissipations of the form (2.1) and (2.2), and to [5] for results that employ LP—maximal
regularity techniques. Consequently, in the interest of brevity, we will not attempt to prove a local existence
result in the present paper. Instead we will simply state the result that one can prove by modifying the
known methods in straightforward ways.

Given the initial data ug, 1o, Z0,bo, we need to construct the initial data oru(-,0), 9n(-,0), dc(+,0), 0:b(+,0),
and p(-,0). To construct these we require a compatibility condition for the data. To state this properly we
define the orthogonal projection onto the tangent space of the surface I'(0) = {x3 = no(z+)} according to

Mov = v — (v - No)No NG| 2 (2.5)
for No = (=119, —92mo, 1). Then the compatibility conditions for the data read

o (D4, uoNo) — \/ 1+ |Vano|?0’ (é0)Viyéo =0 on ¥

Vo4, U =0 in Q (2.6)
ug =0 on Xy,

where here Ay and Ty are determined by 79. To state the local result we will also need to define H! := {u €
HY(Q) | u|s, = 0} and
Xr ={ue L*([0,T);H") | Vag) - u(t) =0 for a.e. t}. (2.7)
Having stated the compatibility conditions, we can now state the local existence result.

Theorem 2.2. Let ug € H2(Q), no € H3(), & € H*(X), by € H*(), and assume that 19 satisfies
(1.18) and (o, bo) satisfy (1.19), where M > |X|, f(bo) is the equilibrium mass associated to the equilibrium
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surfactant concentration (cg, bo) given in (1.40). Further assume that the initial data satisfy the compatibility
conditions of (2.6). Let T > 0. Then there exists a universal constant k > 0 such that if

luollZz=(e) + 0l Frs sy + 10 = collZra sy + oo — bollZ2(@) < . (2.8)

then there exists a unique (strong) solution (u,p,n,c,b) to (1.52) on the temporal interval [0,T] satisfying
the estimate
T

T
sup E(t)+ [ D(t)dt + / [102(t) 1315y + 10260 Zsrs - | dt + 107Ul S EQO). (29)

0<t<T 0
Moreover, 1 is such that the mapping ®(-,t), defined by (1.46), is a C* diffeomorphism for each t € [0,T].

Remark 2.3. All of the computations involved in the a priori estimates that we develop in this paper are
justified by Theorem 2.2.

The local existence and a priori estimate then combine to yield the following global-in-time existence and
decay result.

Theorem 2.4. Let ug € H2(Q), no € H3(X), & € HA(X), by € H3(Q), and assume that 1o satisfies
(1.18) and (o, bo) satisfy (1.19), where M > |%|, f(bo) is the equilibrium mass associated to the equilibrium
surfactant concentration (co,bg) given in (1.40). Further assume that the initial data satisfy the compatibility
conditions of (2.6). Then there exists a universal k> 0 such that if

t e = colly2(s) < 5 (2.10)

[uoll g2y + [0l 3 sy + Hb - bOHHz(Q)

then there exists a unique solution (u,p,n,c,b) to (1.52) in the global temporal interval [0,00) and a universal
constant X > 0 such that

sup eME(t) / D(t)dt < £(0). (2.11)

te[0,00)
Moreover, 1 is such that the mapping ® defined by (1.46) is a C' diffeomorphism.

Proof. This follows from Theorems 2.1 and 2.2 in a standard way. See the proof of [13, Theorem 3] for
details. 0

Remark 2.5. Theorem 2.4 can be interpreted as an asymptotic stability result: the equilibria u =0, p =0,
n =0, ¢ =cy and b = by are asymptotically stable, and solutions return to equilibrium exponentially fast.

Remark 2.6. The surface function n is sufficiently small to guarantee that the mapping ®(-,t), defined in
(1.46), is a diffeomorphism for each t > 0. As such, we may change coordinates to y € Q(t) to produce a
global-in-time, decaying solution to (1.2).

2.2. Plan of paper and summary of arguments. Define the horizontal energy
- 1 1 o —af (bo) / /
E= 0%u o — V.0¢ _— 0%b 0% 2.12
%(2/Q| R e B g AR R = N LT
and the horizontal dissipation

(2.13)
< /|]D)8‘“u\ 5%f bo) /\vaab\ + W“/ V.0%¢] 5006/E(aac—f'(bo)aab)Q),

where a = (ap; a1, a2, ag) with ag = 0 is the temporal and spatial derivatives index with |a| = 2a9 + a1 +
as + as.

The global well-posedness and exponential decay follow from a delicate nonlinear energy method. As in
[11, 13, 20, 21], we utilize energy and dissipation with higher-order derivatives. This includes the following
three steps:
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(1) Horizontal energy-dissipation estimates: We apply horizontal derivatives (i.e. 0, 02, and 9;) to
the equations and employ a variant of the basic energy-dissipation equality (1.37) to get estimates.
The horizontal derivatives are needed because they are the only ones compatible with the boundary
conditions. Since the derivatives do not commute with the operators in (1.52) we arrive at an equality
of the form ~

d&€ =

U +D=T1 (2.14)
for a nonlinear interaction term Z.

(2) Nonlinear estimates: Here we seek to bound Z by the full energy and dissipation £ and D in the
form |Z] < VED, which means Z can be absorbed into D on the left side of the energy-dissipation
equality for small £. This particular structure is essential for the absorbing argument.

(3) Comparison estimates: We utilize the horizontal energy and dissipation to control their “full” coun-

terparts defined in (2.1) and (2.2). Up to error terms we show that
E<Eand DD, (2.15)
which can then be used to get bounds and decay estimates for the full energy and dissipation.

We follow this general outline here as well, but there are a couple interesting new features in the analysis.
Averaging estimate of ¢ and b. In order to prove exponential decay we must first prove the coercivity
estimate £ < D. The techniques for estimating the non-surfactant terms here can be found in [13], so it
is the pair of surfactant terms that are of primary interest. Roughly speaking, we need to bound ||| HO(S)

and |[b]| 7oy With [|V.cl| o(s) and [[Vb[| fo(q)- When the masses of ¢ and b are conserved separately in the
dynamics, this estimate may be proved via the Poincaré-Wirtinger inequality and estimates of the averages.
However, the absorption and desorption of surfactant between surface and bulk yield non-constant averages
of ¢ and b. To get around this problem we introduce an enhanced Poincaré-type inequality, which combines
the bound of ¢ and b in one step, i.e. for C € H'(X) and B € H(Q) satisfying

/ZC+/QB:O, (2.16)

1€ g0y + 1Bl oy S 1V+Cllgocsy + IV Bl o) + 1€ = £/(bo) Bll gro sy - (2.17)

where C' and B can be variants of ¢ and b. We thus see an interesting feature of the dynamics: the
conservation of the sum of two quantities combines with the linearization of the flux function w to provide
a coercivity estimate for both surfactant phases at once.

Nonlinear estimate of w. The linearization (1.41) of w plays a key role in the derivation of the full
energy-dissipation structure and the estimate of higher-order derivatives. As Lemma 3.1 and 3.2 reveal, the
quantity ¢ — f/(bg)b creates a non-negative bound for the interaction between ¢ and b and helps also in the
above averaging estimate. Furthermore, the integral form of w(co 4 ¢, by + b) — w(co, bp) — weoC — wiod leads
to small constants which assist in the absorbing of nonlinear term Z.

we prove

2.3. Definitions and terminology. We now mention some of the definitions, bits of notation, and con-
ventions 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 on the parameters of the problem, and €2, but does not depend on the data, etc.
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*(Q) with & > 0 and H*(X) with s € R for the usual Sobolev spaces. We will
typically write H? = L2. To avoid notational clutter, we will avoid writing H*(Q2) or H*(X) in our norms
and typically write only || - ||x for H*(Q) norms and || - ||x s for H*(%) norms.

3. PERTURBATION FORM

In this section, we introduce two types of formulation for system (1.52) which will assist the estimate of
temporal and horizontal derivatives.
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3.1. Geometric perturbed form. We consider the system for (v, ¢, &, h,d) as

O — OLK 30 +1u -V 4v+V4-Salv,q) =F'  in Q,
Vg -v=F? in Q,
S, Q)N = EN — 00 AN — oV h + F3 on ¥,
v=20 on Xy,
O =v-N+F* %,
& =v + on (3.1)
Oih 4+ oV, - v = YALh — BV Ad - N + F? on ¥,
Ord — OILK dsd + u - V 4d = BA4d + F in Q,
Vad-N = wch +wyd+ F7 on %,
8301:0 on Eb.

Lemma 3.1. We have

L T e = N Y
+ (;/QJ|DAU|2+_BU(/;§IJO/QJ|VAd2+_ZOO/EV*h2)
+ 2% [ (= 1/ (0)a) ot + wnad
_ /QJU.Fl+/QJqF2—/ZU~F3+/Z(§*UOA*§)F4
+_:;6/th5 JOf /JdF6 Fo 0/ (h—f’(bo)d)F7

Proof. Multiplying Jv on both sides of the Navier-Stokes equation and integrating over {2, we have

/JU~8tv+/Jv- 8t77LK83v+u VAU /Ju Vu- SAvq /Jv F. (3.3)
Q Q

We may directly compute

d </Ju 8tv> +/JU~ (fatﬁEKﬁngrlrvAv) (3.4)
a o
_d/l 2y 1 2 1 N 2
(5 [o0r) =5 [asnr g [ a@nir - [onh?
/(VAu|v|+/uN|v2’
Q

d /1 2
_ dt@/gﬂm )
Also, we know

/QJU-<VA~SA(U7(])> (3.5)
—/QJq(VA-v)+%/QJ|ID)AU\2+/Z(S(v,q)J\/)-v
= —/QJqFQ—i-%/QJ\DAUF—i-/E(fN—aoA*fN)-v—a(')/ZV*h-v+/zF3-v

We may continue computing

[ (v —can) o= [ (€-magio—F (3.

dt( /|§| + O/E|v*€|2)+/2(§_UOA*€)F4
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)
In surface surfactant equation, multiplying 90 h, on both sides and integrating over X, we have
€o
—o! ! - Y,
d("o/ |h2) +06/ V.h-v+ ﬂ/ IV.h|? + ﬂ/ WVad-N) = —20 / hES. (3.7)
dt\ 2¢o Jx s c Js co Jx co Js
I : . —PBogpf (bo) , , .
n surface surfactant equation, multiplying ———————=Jd on both sides and integrating over €2, we have
Co
d ! b . YaJi b o 12
< <"0f(°)/ J|d|2) + M/ TV 4d|* — ﬁ/ F(bo)d(Vad - N) = / JdFS. (3.8)
dt 2¢o Q Co Q c Js Q
Note that
/ (h = £/(b0)d) (Vad- N) :/ (h = /(b0)d) (weh + wrod) +/ (h = f/(bo)a) F". (3.9)
by b b
Summarizing all above, we have the desired result. (|

We will mainly use this form to study the estimate of temporal derivative. We apply 9; operator on the
unknown variables and let (v, q, &, h,d) = (Oru, Op, Oin, O¢c, O:b). In this situation, we have

Fl — Fl,l +F1,2 +F1,3 +F174,

(3.10)
F'il’1 = 8t(8tﬁf,K)83ui, (3'11)
F1? = — 0,(uy Ajk) Oi + 0 AirOkp, (3.12)
F* = 0,450 (Aim Ot + AjinOms), (3.13)
Fi1’4 = Ajkak(at-Ailaluj + 8t,4jl81ui), (3.14)
F2 = — Bt.Aijajui, (315)
F3— F31 4 F32 4 p33, (3.16)
FP' = (0= p)ON; + (Aindiuj + Ak 0N + (OrAinius + 0pAjxkua) N, (3.17)
FP? = — ' (8)0icHN; — (0(&) — 00)0 HN; — (000, H — 000 M) N; — o(€)HONG;, (3.18)
F33 = = VO iy 1 Ve @0(ed) + 1+ IVan2 @i - V)ohe (3.19)
V1t Vel
1+ IVl @) CATRS ALEIACIAS %]
F*=0,V.n - u, (3.20)
F? = P> 4 52 (3.21)
F51 — 8t( —u-Vic—cVr-u+y(Arc—Aye) — ¢o(Vr-u—V, - U)): (3.22)
F>2 = — B(0:Air)OkbN; — BAnOD(ONG), (3.23)
F6 _ F671 + F672 _,_1;16,37 (324)
F&' = 8,(0,7LK)sb, (3.25)
F&% = — 0,(ujAj)Okb, (3.26)
FP? = B0y A0k AjimOmb + BA;1,010r AmiOmb, (3.27)
FT=F"l 4 F72 (3.28)
F™ = — (0, Ai)0kbN; — Au0ib(ON5), (3.29)

F7’2 = at ((,u(é7 8) — WeoC — wb()b) . (330)
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3.2. Linear perturbed form. We consider the system for (v, q,&, h,d) as

O —Av+Vqg=27" in Q,
v B — Z2 in Q,
(qI —Dov)eg = Eez — opA.lez — oyVih+ Z3  on X,
v=20 on Xy,
0 =v3 + 74 on X,
= s (3.31)
Oih + oV, - v = yAh — BOsd + Z° on X,
Od = fAd + 25 in Q,
O5d = weoh + wpod + Z7 on X,
63d =0 on Eb.

Lemma 3.2. We have

G5 Lo L1+ % [v.ees =800 [igp 200 [ ) (332
+ (2/Q|Dv|2+_50(;f (bo) /Q|Vd2+_z(jo/zV*h|2>+_500/2(h—f’(b())d)(wc()h+wb0d)
= /Qv~Zl—|-/Q(qZ2—U~VZ2)—/EU-Z3+/E(§—UOA*E)Z4

N —ag ha® + —ayf' (bo) /QdZG i 506/2 (h— f’(bo)d>Z7.

co Jx Co o

Proof. From the Navier-Stokes equation, we have
v +V-Sv,q)=0w—Av+Vq-VZ* =7 -VZ° (3.33)

Multiplying v on both sides of Navier-Stokes equation and integrating over €1, we have

i( /| | ) /Q|DU|2+/E(f—UoA*§>U3—06/EV*h~v (3.34)
= /91;-214—/9((122_U.VZQ)_/EU.ZB_

/2 (5 - UoA*ﬁ)vs = / (E e ITAW f) (0 — Z%) (3.35)

dt( /Iél + 0/2|v*g|2)/2(500A*£)Z4

0

Also, we have

h on both sides and integrating over ¥, we have

Co
d 706/ 2 —5‘76/ 5
— h h- «h 20 | hisd = —2 | hZz°. .
dt(m/u)m@/v 2% [ 19b =20 [ hoga =20 [ (3.36)
. . . _500f/(b0) . . .
In surface surfactant equation, multiplying —————=d on both sides and integrating over 2, we have
Co
— g f! _ ! g _ ’
d( UOf (bO)/|d|2)+ BUOf (b0>/|Vd‘2— BUO/f/(bo)dan:/dzﬁ (337)
dt 2¢g Q Co Q o Jx Q
Note that
[ (= rona)ond = [ (1= rGn)a) b +wnd) + [ (h= b)d) 2", (3.38)
b b b

Summarizing all above, we have the desired result. ]
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We will mainly use this form to study the estimate of spatial derivative. In the system (1.52), we have

Oyu — Au+ Vp = G* in Q,
V.ou=G? in Q,
(pI — Du)es = nez — opAines — ohVic+G3  on X,
u=20 on Xy,
0€ = G* 3,
b= st on (3.39)
Oc+ oV -u=A,c—03b+G° on %,
Ob=Ab+GS in Q,
O5b = weoC + wpob + G7 on X,
03b=10 on Xy,
where
Gl _ Gl,l + G1,2 + GLS + G1,4 + G1’5, (3 40)
Gt = (65 — Aij)0ip, (3.41)
G}? = ujAjdgui, (3.42)
G3’3 = (K2(1 + A2 + B2) - 1)833’(@ - 2AK813’U,Z‘ - 23[(8231”, (3 43)
G = ( — K3(1+ A% + B%)03J + AK?(01J + 03A) + BK?(92J + 03B) — K(01 A + aQB))aguz,(?, 44)
= 0,1LK d5u;, (3.45)
G? = AKO3u1 + BKOsus + (1 — K)agu;),, (346)
G =G+ G322+ G334+ g3, (3.47)
p—n— 2(811“ — AK(?gul)
= 8177 —Ogug — O1ug + BKO3u1 + AKO3us (348)
781’&3 - K83u1 + AKagng
—Oouy — O1ug + BKOsu1 + AKO3us (K — 1)63U1 + AKOsus
+ 8277 p—n— 2(8211,2 — BKag’LLQ) + (K — 1)83U2 + BKOsus3 ,
—Oouz — KOsus + BKO3us 2(K — 1)(93U3
G*? = (0(&) — 00)Awnes + (&) (H — M) N 4 0(8) Aun(N — e3), (3.49)
G = (V14 Vanl* = 1) (@V.c + (/&) = o) Vue + /14 [Vanf*e’ ()(Vre = Vae),  (350)
G3** = 0/ (8)vs - Vces, (3.51)
G* = — dnuy — danua, (3.52)
G® =G> +G°?, (3.53)
G'= —wu-Vic—eVr-u+y(Arc— Asc) — co(Vr-u — Vi - u), (3.54)
G2 = B(01b — AKD3b)01n + B(02b — BK3b)dan + B(K — 1)9sb, (3.55)
G =G%! + G52 + G%3 + G54, (3.56)
GY = uj AjOkh, (3.57)
GO? = 3(1{2(1 ;A2 B?) - 1)33319 — 2AK813b — 2BK Dy3b, (3.58

)
G9? = 5( — K3(1 + A? + B?)93J + AK?(01J + 03A) + BK*(02J + 83B) — K (0, A + aQB))agb(s 59)
Gt = 7L K dsb, (3.60)
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G"=G"+G"?, (3.61)
G"' = (O1b — AKO3b)011 + (020 — BK93b)dam + (K — 1)03b, (3.62)
G™ = w(e, l~)) — WepC — wWyob. (3.63)

4. PRELIMINARY ESTIMATES

In this section, we mainly cover some preliminary estimates in energy-dissipation estimates, nonlinear
estimates and comparison estimates.

4.1. A basic lemma. The following lemma provides basic estimates for terms that appear frequently in
our analysis.

Lemma 4.1. There ezists a universal 0 < § <1 such that if ||17||H%(2) < 6, then the following holds
(1) We have

1

1 = g @) + 1Al e @) + 1Bl o) = 7 (4.1)
K| oo () + Al oo () < 1. (4.2)

(2) The mapping ® is a diffeomorphism from Q to Q(t).

(3) For allv € HY () with v =0 on Xy, we have
v|” < 40"+ Co v|”. .
Do|? JIDgv|* + CoVE [ Dof? 4.3
Q Q Q

(4) For all ¢ € H(Q) we have
[1vel < [ 719 +ovE [ vul. (1.4
Q Q Q

(5) We have the pointwise bounds

2 2 2 2

b b b ~ b
epeb bop (4.6)

2 2 2 2
Proof. See the proof of [13, Lemma 4.1] with obvious modifications. The last inequality involving by can be
proved as for cg. |

4.2. Temporal estimates. Now we turn our attention to estimating various nonlinearities that appear
when we consider the temporally-differentiated problem.

Lemma 4.2. Suppose £ < § << 1. We have

1T oy + 1F2 M rogsy + 1E Loy + 1TF [ oy < VEVD, (4.7)
/ JF20,p — 0, / JF?p| < VED, / JF?p| < €3, (4.8)
Q Q Q
| Foe| < Ve, (4.9)
b
1F™ || oy S VEVD. (4.10)

Proof. (4.7) and (4.8) can be proved as [13, Theorem 4.2]. For (4.9), we already know the estimate of F51,
so we only need to bound

F52 = —B(0, Auk)0kbN; — BAOKb(DNG). (4.11)
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We directly estimate
(4.12)

1752 gy S 100910 sy 198l oo sy (14 1907l e s ) + 10510 sy 1Bl e sy (14 19711 s )

S 1987l ) 17815 o (L4 19l ) )+ 1980l sy 190 ) (24 19703, )
< ||am||H1@> [0l 50 (14 Wl 3., ) S VEVD. (4.13)
Thus,
‘/ZFs,zatc < HF5’2||H0(2) 10ecll grogsyy < VED. (4.14)
For (4.10), we need to estimate
FT'=F"1 4 F72, (4.15)
F7’1 = — (8tAzk)8kbM — Aikakb(at./\/i), (4.16)
= 0 (w(é7 5) — WenC — wbob). (4.17)
It is easy to see
7.1 _ 5,2
1 0y = BIE* || oy S VEVD. (4.18)

On the other hand, using Taylor expansion as in (1.41), we obtain
IF7 | gogsy < (||3t0||H0(z) + 1106bl] o) ) ( lell oo gy + 11l oo sy + NlellZoe sy + ||b|\im(2)) (4.19)

(||atc||Ho o+ 10l sy ) (el ) + 1Bl a2y + el g ) + 10032 )
VEVD.
Therefore, we know
1F7 ]| oy S VEVD. (4.20)
O

4.3. Spatial estimates. Now we control various nonlinearities that appear in the spatially-differentiated
problem.

Lemma 4.3. Suppose £ < § << 1. We have

(4.21)
1G 130y + 6% a2y + 1G° N 3 o) H NG 3 ) + 16 et sy + NG Ny + 167 3 ) S VEVD,
(4.22)
1GH oy + 167 ey + 1G° 8 sy NG 8 )+ 1G° Nro gy + 1G° [ ar0 gy + 167N 3 sy S €
18:GY[ ;3 &) S VEVD, (4.23)

HZ(Z) ~

Proof. In (4.21), the estimates of G1, G2, G3, G*, §,G*, G>! and G can be proved as [13, Theorem 4.3]. It
3

suffices to estimate G7 = G™'! + G72 since G>2 = BG™1. By (B.5) with r = 51 = 59 = 3 We have

|Gt HH%(Z) = ||(01b — AK93b)01m + (02b — BK93b)0an + (K — 1)03b|| (4.24)

H3 (%)

V|| s

N

19,3 ) ) 19803 gy 1973 ) + 1903

S Ul ) Dol s ) S VEVD.

H2(Z H2(E H Hz(E
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Using Taylor expansion as (1.41), we obtain

HG72HH2(E = Hw(évg)_WCOC_WbObHH%(Z) (425)
2 1
S ||w||C4 (”CHH?’(E) + ||b||H3(Q) ) ( HC”Hz(E) + ||bHH2(Q)> ‘A S(]. - s)ds
<VEVD.

Similarly, in (4.22), the estimates of G, G2, G3, G*, G>! and G° can be proved as before. By (B.6) with

r=s = 3 and so = 2, we estimate G7 as

G 3 () = (010 — AKO3b)01n + (920 — BEsb)dom + (K = 1)3sb v (4.26)
S (14 192y ) 19803 ) 1902y + 19Ty 193,
S ||77HH3(Z) Hb||H2(Q) SE.
Also, using Taylor expansion as (1.41), we get
7,2 — D) — —
||G ||H2(Z) = Hw(c, b) — weoc wbobHH%(E) (4.27)
3 1
S ol (Nelzssy + 1602y ) \ / s(1 - s)ds| S €.
(]

5. ENERGY-DISSIPATION ESTIMATES

In this section, we begin to investigate the energy-dissipation structure for temporal and horizontal deriva-
tives. Define

1 e Y )
f:/JF2p+f/(J—1) |8tu|2+L(bo)/(J—l) |[“)tb|2. (5.1)
Q 2 Ja 2¢9 Q
Theorem 5.1. Suppose
T
sup £(t) <d<<1, / D(t)dt < oo. (5.2)
t€[0,T) 0
We have

%(5‘ ~ F)+D < VED. (5.3)

Proof. We apply operator 9% for a = (g, a1, a2, 0) to the system (1.52) and estimate each term. We divide
it into several steps:

Step 1: Temporal derivatives.
We apply 9; to system (1.52). Then we have

(bo)
dt( /Jl&t 24l /|atn| +f/|v o2 + —20J (o) ”Of 0 /J|8tb| 4 2% /|8tc\ ) (5.4)
+ (1/ J|DA5tu|2+M/J|VA3tb|2+ﬂ/ |V*8tc|2>
2 Q Co [¢) Co P
1 b

Co

/J@tu F! +/ JO,pF> —/8tu F3 +/E(8tn—aoA Oyn) F*
—%0/f’ (bO)/JaW‘ B / (0rc+ £/ 00)a) 7

/ <8tc - f’(bo)atb) (WenOre + wWpoOsh)

Co
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For the first and fourth terms inside the time derivative, we write

Y
/ 7 |puf? + 200 "Of bo) / T 1002 = / oyuf? + —20f () / b2
2¢o Q

[ o500 [ s 11
+5 [ 0=110aP+ B0 [ (5 1) o (55)

in order to eliminate the J factors and absorb the error terms with (J — 1) into 7. We may estimate the
right-hand side of (5.4) as

d
RHS < 100 o0y |77 | oo *E/Q TpF? 1

/ p(OrJF? + JOF?)
>

105l o 5y |12 1705, (5-6)

191 = 00Ol oy | oy + \ [ owr

+ [|9ec + f'(b0) 0ed| gro sy HF7HH0(E) :

+ 1100 g0 HJFSHHO(Q)

Combining this estimate with Lemmas 4.1 and 4.2 then shows that

g l 2 1 2 Uof bo /
(5 Lol 5 [loar+% [ 9.0m + 0
— ! f1 —

+ (1/ |D8tu|2+M/ |V8tb|2+ﬂ/ |V*6tc|2>
2 Ja Co Q Co by

+ 2% (@c —f (bo)atb) (weoBhc + wpodsb) < VED
>

€o

> (5.7)

Step 2: Spatial derivative - second order.
We apply 0 with ap = 0 and || = 2 to system (1.52). Then we have

dt(/|3“|+ /Ia“|+ /lvaa|+ Of /|80‘b|+ /|aac|) (5.8)
+(2/ID8°‘|+W(Z’°>/W%+ 7;jo/vaw)

L P / (aac - f’(bo)aab) (We0d%¢ + wiod™D)
Co by

= / 0%u-9°G* + / (0°pd“G? — 0“u - VO*G?) — / 0%u - 9°G® + / (0%n — 00 AL 0n)0*G*
Q Q b

P

Co

—al (b /
9GS + —20L (b0) / 960G + @/ (0°c + £/ (bo)ob) 6™,
Co Q ¢ Jx
Assume 0% = 9Y9¢ for || = |p| = 1. We may integrate by parts on the right-hand side to obtain
RHS = — / Oy 909Gt + / (0°pd°G? — 9° Ty - VO G?) — / 0%u-9°G? (5.9)
Q Q b

;U(I)/ 99 9P GO + _U(/)f/(bo)/ﬁanLﬂbawGG
> Q

Co Co

+ / (071 — 000" G* +
3

+@/ (8ac+f’(bo)8°‘b)8“G7
Co b

5 HUHHS(Q) HGlHHl(Q) + ||p||H2(Q) HGQHHz(Q) + ||u||H3(Q) HGQHHz(Q) + HUHH%(Z) HG
+ ||77||Hg(z) HG4HHg(Z) + ||C||H3(E) HG5||H1(2) + Hb||H3(Q) HGGHHl(Q)

+ (”CHH%(E) + ||b||H3(Q)) ||G7”H%(z) :

3”[{5(2)
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We then employ Lemma 4.3 to deduce that

d /1 2 1 2 | 00 2 —U(I)f'(bo)/ 2 —06/ 2
— | = [ _ [e% s N % _~0J \"YJ) o4 _ -0 le% 1
dt(2/§23u|+2/2|an|+2/2|van|+ s [l 52 [Jore) - (5.10)
1 —Bo! (b o
+ (/ |Daau‘2+M/ Waabﬁ_,_ﬂ/ V*6%|2>
2 Jo Co Q ¢ Jx

+ ﬁ/ (aac - f’(bo)aab) (We0d%c + wpodb) < VED
Co >
whenever || = 2 and o = 0.

Step 3: Spatial derivative - first order and zeroth order.
We apply 0% with ap = 0 and |a| < 1 to system (1.52). An argument simpler than the one used in Step 2
shows that (5.10) holds also for this range of a.

Step 4: Conclusion.
To complete the estimate we sum (5.7) with (5.10), with the latter applied for all || < 2 and ag = 0.
]

6. COMPARISON ESTIMATES
In this section, we turn to the crucial comparison estimate between horizontal quantities and full quantities.

6.1. Preliminaries. The next result is the key to proving coercivity of the dissipation over the energy space.
It is a Poincaré-type inequality for pairs of functions.

Lemma 6.1. For C € H'(X) and B € H*(Q) satisfying
/C+/B=O, (6.1)
) Q

1€ gosy + 1Bl goay S IV«Cllgosy + IV Bll o) + 1€ = f'(b0) Bl o) - (6.2)

Proof. Assume this claim is not true. Then we can find {C,,, B, }32 satisfying

/zC" +/QBn =0, (6.3)

we have

such that
1Cnllgrocsyy + 1Bl ooy = 1, (6.4)
and
1
IViCullgorsy + IVBallgogay + 1Cn — f/(b0) Bull go(syy < e (6.5)
This implies
[Cll sy <20 1Bl o) <2 (6.6)
Thus, we can extract weakly convergent subsequence
C, — Cp in HY(D), (6.7)
B, — By in H'Y(Q). (6.8)
Also, by compactly embedding theorem and trace theorem, we know
C, — Cy in HY(D), (6.9)
B, — By in H°(Q), (6.10)
B, — By in H°(%). (6.11

This implies

/co+/ By =0, (6.12)
by Q
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1Coll gro(ssy + 1Boll oy = 1, (6.13)
and by weak lower semi-continuity,
||V*CO||H0(2) + HVBOHHU(Q) + ||CO - f/(bO)BOHHO(z) <0. (6~14)
Naturally, (6.14) yields that Cy and By are constants satisfying
Co — f'(bo)Bo = 0, |E],Co+ |2, By = 0 (6.15)
Since f’(bg) > 0, the only solution to this linear system is Cy = By = 0. This contradicts the normalization
condition (6.13). Therefore, the claim is verified. O

Lemma 6.2. Assume £ < § << 1. We have

/ ¢ /
b Q
P7 00’. VVe deCOmpose

/Ec: /E((coJrc)—cO) (6.17)
~(Ls oyt mal = 15la) + [+ a i1+ 9aF),

/Qb: /Q<(bo+b)fb0> (6.18)
- (/QJ(bo—s—b)—|Q|3bo) +/(b0+b)(1—J),

which, using the conservation of surfactant mass (1.20), implies

/Ec—i—/gb: (/ co + 1+ |Van]? +/ (bo + b) - |Z|200—Q|3b0) (6.19)
+/2(co+c)(1ﬂ/1+|v*m )Jr/ﬂ(boer)(lfJ)
_ /E(co+c)(lf\/1+|v*77|2> +/Q(bo+b)(1fJ).
Let K.[n] = /E(co—i—c)(l -1+ |V*77|2) and Kp[n] = /Q(bo—i—b)(l—J). Since for £ < § << 1, Lemma 4.1

guarantees that

< VD +VEVD. (6.16)

S <c+es 3% (6.20)
%<bo+b<% (6.21)
for ¢g and by the positive equilibrium constants, we have
Kl S IVl S Il sy S VD + VEVD, (6.22)
lall S Wil o S 3., S VD + VEVD. (6.23)

Define

C':c—iKc[n], B=b- ;
P 1€

/C’+/ B=0. (6.25)
b Q
Based on Lemma 6.1, we have

1C 02y + 1Bl oy S IV+Cllgos) + IV Bl mogqy + 1€ = £/(bo) Bll o) - (6.26)

(6.24)

which yields
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Then by the triangle inequality we know

lell o sy + 10l oy S IV xellgogsmy + VO grog >+||c— (bo bHHo (6.27)
n ‘ K.[n] + ‘ H f'(bo) Ks[n ]‘
XLy 1l gocs |Q|3 HO(Q Sl 192 e
S VD + K[y |+|Kb[ I,
< VD + VEVD.
By Cauchy’s inequality, our desired result naturally follows. (Il

6.2. Energy comparison estimates. Now we use various auxiliary estimates to control the full energy
functional in terms of the horizontal energy.

Theorem 6.3. Suppose £ < § << 1. We have
ESE+EL (6.28)

Proof. 1t suffices to prove

lelFr2 gy + IPlIZ 0 + 102115, 5 2)+H3§77HH ) T Bllz2 o) S €+ €2 (6.29)

The previous four terms can be estimated as [13, Theorem 5.2], so we focus on the last term. Now, according
o (1.52), we have

—BAb = —0;b+ G in Q,
O3b = wegc +wpob + GT on T, (6.30)
83b =0 on Eb,

Based on elliptic estimate in Lemma B.4, we have

b= [0 oy 10 167 5+ 09— B~ G + 6 30
< 106bll 00y + 1G° | oy + 10ecll o sy + 1ull g1 sy + el o s,
16| oy T 1167 | 1oy
<SVEtE
Cauchy’s inequality implies
\ / b\ < Wl oy S VE, (6.32)

which further yields

<VEt+e<VEre (6.33)

W ||~ 2
@ S oI,

Hatb”HO(Q) + HGGHHO(Q) + choc‘i‘wbob'i‘ G H

‘ H(Q)
Further, we have

1

— [ b
193 Ja

(6.34)

N

Hz(E

-

H2(Q)

N

H8tb||H0(Q) + HGGHHO(Q) + ”cHH%(Z) + Hb”Hl(Q) + HG7HH§

5\/§+5.

=)

Hence, we know

1bll 2y < ‘/ ‘+f+5<f+5 (6.35)
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6.3. Dissipation comparison estimates. Next we control the full dissipation in terms of the horizontal
dissipation.

Theorem 6.4. Suppose £ < 6 << 1. We have
D <D+ED. (6.36)
Proof. In the full dissipation
D = ullys ay + 10l @y + 1922y + 115 o) + 1015 o, + 0P 2 ey (63D
+ 161350y + 10ebl1771 0y + llelzzs sy + 192l s
the estimates of (u,p,n) can be proved as [13, Theorem 5.3], so it suffices to show

2 2 N
llell gra sy + 10ecll sy + 1072 ) + 1060l ) S VD + VEVD. (6.38)

Based on Lemma 6.2 and Poincaré-Wirtinger inequality, we have

lellgra sy < ||V*C|H2(E)+’/Zc <VD+ VEVD. (6.39)

’/@c
=

since wepc + wpob = Cp <c —f (bo)b> for some constant Cy > 0. Hence, by Poincaré-Wirtinger inequality,

/atc <VD+ VEVD. (6.41)
3

Then we need to reconsider the elliptic system (6.30) and try to bound by dissipation. Based on elliptic
estimate in Lemma B.4, we have
H'(Q)

1
b——/b
H 125 Ja
<D+ VEVD.

Combining this with Lemma 6.2, we have

T \ Lo

Also, we know

S 6| g0y + lweoc + whobll oy S VD + VEVD, (6.40)

10ccll g1 sy S N1ViOecl o(sy +

S 1850l o () + |G| 700y + lwene + wrobllgrogssy + G| o s (6.42)

< VD +VEVD. (6.43)

H(Q)

b

o,

Further, we have

1
b—— [ b < ||6;b +||G*® + [|weoe + wpob + G7 6.44
b L, 108 16 i + o a0+ 67y (649
6 7
< 1960l oy + 16 Loy + el g3 oy + Dl + 1671 s
< VD + VEVD,
Similarly, we obtain
181 20y S ‘/ ‘ H b <VD+ VEVD. (6.45)
|Q|3 H2(Q)
On the other hand, by Cauchy’s inequality, we know
[ 00 5 10 Loy + o + 0+ 6l g, (6.4
S NG o + llweoe + wrobll gosy + 1G™ || yogssy < VD + VEVD.
By the Poincaré-Wirtinger inequality, this implies
100 11 () S V2D o + ‘/ﬂ 9| < VD + VEVD. (6.47)
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Therefore, we continue using elliptic estimate to obtain

Hb—|Q1|3 v ey & 100 #1161 y + flcoe b+ 673,
S Hatb”Hl(Q) + ||G6||H1(Q) + ”C”H%(z) + Hb”H2(Q + ||G7||H2(Z)
<D+ VEVD.
Naturally, we have
1Bl 72y < /b +Hb—|é| b < VD +VEVD.
Q 379 llH3 @)

In summary, we have shown the desired estimate

HathHl(Q) + Hb||H3(Q) ,S \/5+ \/E\/5

7. PROOF OF MAIN RESULTS

We now synthesize the previous results to prove the main a priori estimates.

(6.48)

(6.49)

(6.50)

Theorem 7.1. Suppose (u,p,n,c,b) are solution to (1.52) in t € [0,T]. Then there exists a universal

0 < § << 1 such that for any

T
sup E(t) <4, D(t)dt < oo,
t€[0,T) 0

we have

sup eME(t) /’D t)dt < £(0),

te[0,T]
for some universal A > 0.
Proof. Theorem 6.3 and Theorem 6.4 justify
ESESE, DSDSD.
Theorem 5.1 justifies
d - _
—(E-F)+D<o.
“(E-F+DS
Also, Lemmas 4.1 and 4.2 together with (7.3) show that
£ 1 _
Fl <7+ CE? = <4 + cﬁ)g,
which implies that for § smaller than a universal constant

<E-FK< %

no| O

Hence, integrating over [0,7] in (7.4), we have

T
/D nat < (£7) - ]-"(T))Jr/ D()dt < E(0) + F(0),
0

which further implies

Also, it holds naturally that

(7.1)

(7.2)

(7.3)

(7.4)
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which means there exists A > 0 such that

%(E—f)JFA(E—f) <0. (7.10)

Therefore, this implies
E() S E(1) — F(t) S ™ (£(0) = F(0)) S e ME(0), (7.11)
which yields our desired decay estimate. O

APPENDIX A. SURFACE DIFFERENTIAL OPERATORS
The proof of following lemmas can be found in [13, Appendix A].
Lemma A.1. We have the following identities:
Vr-v=V,v,=—H, (A1)

oi\/1+ V> = —v, - V.01, (A.2)

OV,
o1+ VP = v, [ 2 o, (A.3)
\V 1+ |V*7]|2

Vrf-v=0. (A.4)
Lemma A.2. We have the following identities:

/Zc’?r,ifg\/ 1+ |Val* = - /E(ff)r,ig + fgriH)\/1+ [V, (A5)
/EVF XA\ 1+ V) = —/E(X V)HA\/1+ |V (A.6)

Lemma A.3. Assume f € C*(R). Suppose ¢ and n satisfies
Of+u-Vée+cVr-u = ’YAFE—X

8tn_(u'V)m - 0. (A7)
Then we have
/f m_/< ))VF U= ”(5)|VF5|2—f'(5)X)m. (A.8)

APPENDIX B. ANALYTIC TOOLS
Define Poisson integral from ¥ to ¥ x (—o0, 0] as
Plflwy= Y el ), (B.1)
n€(L]'Z)x(Ly 'Z)

where

271'1nm,k
/fa:* T L2 (B.2)

P is a bounded linear operator from H*(X) to H*2 (X x (—o00,0]) for s > 0.
The proof of following lemmas can be found in [13, Appendix B].

Lemma B.1. We have for ¢ > 1,

I9P{ Moy S 10 gomy iy
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Lemma B.2. We have for ¢ > 1 and s > 1,

VP e @) S 1l ravs () - (B4)

The same estimate holds for ¢ =0 z'f/ f=0.
b

Lemma B.3. Let U denote either ¥ or Q.

(1) Let 0 <r < s; < s be such that s1 >n/2. Let f € H*(U), g € H*2(U). Then fg € H"(U) and

179l ey S W arss oy N9l o2 oy - (B.5)

(2) Let 0 <r < sy < sy be such that so > r+n/2. Let f € H**(U), g € H**(U). Then fg € H"(U) and

Hfg”H"'(U) S ”f”HSl(U) ||g||HS2(U) ‘ (B.6)

(3) Let 0 <1 < 81 < 89 be such that so >r+n/2. Let f € H*(U), g € H*2(U). Then fg € H*(U)
and

10l-er 0y S 1oy Nl s o - (B.7)

In the comparison estimate, we need the following classical elliptic estimate.

Lemma B.4. Assume ¢ € H""2(Q) and ¢ € H"=3/2(X) for r > 1. Then solutions to the elliptic problem

-Ab=¢ in Q,
Osb =19 on X, (B.8)
(9317 =0 on Eb,

satisfy the estimate
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