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Abstract. We derive a novel thermodynamically consistent Navier—-Stokes—Cahn—Hilliard system with dynamic boundary
conditions. This model describes the motion of viscous incompressible binary fluids with different densities. In contrast to
previous models in the literature, our new model allows for surface diffusion, a variable contact angle between the diffuse
interface and the boundary, and mass transfer between bulk and surface. In particular, this transfer of material is subject
to a mass conservation law including both a bulk and a surface contribution. The derivation is carried out by means of
local energy dissipation laws and the Lagrange multiplier approach. Next, in the case of fluids with matched densities, we
show the existence of global weak solutions in two and three dimensions as well as the uniqueness of weak solutions in two
dimensions.
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1. Introduction

The description of multi-phase flows is a primal topic in modern continuum fluid dynamics with enor-
mous applications in biology, chemistry and engineering. Two major approaches have been developed
according to the representation of the interface separating the different components (see [5,19,30,46]
and the references therein): Sharp Interface (SI) versus Diffuse Interface (DI) methods (see Fig. 1). In
the former, the interface is represented by a hypersurface in the surrounding domain, which leads to
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F1G. 1. Difference between the Sharp Interface (left) and Diffuse Interface (right) methods

the formulation of free boundary problems. In the latter, also called phase-field method, the interface is
represented by a layer with finite thickness, corresponding to the level sets of the concentration function
whose evolution is governed by a macroscopic equation. The main advantage of this approach is the
Eulerian formulation of the phase-field equation, which avoids tracking the interface as in free boundary
problems. Although conceptually opposites, these approaches are strictly related since a proper scaling
of DI systems approximates SI models in the so-called sharp interface limit (see, e.g., [5]).

In the context of the DI theory, the cornerstone system for the motion of two viscous and incompressible
fluids with matched (constant) densities is the model H, which was rigorously derived in [35]. The model
H consists of the following Navier—Stokes—Cahn—Hilliard system

pOyv + pdiv(v @ v) — div(2v(¢) Dv) + Vp = —ediv(Veo @ Vo) in Q, (1.1a)
diveo =0 in Q, (1.1b)
dr¢ + div(¢v) = div(ma(¢) Vi) in Q, (1.1¢)
p=—eA¢+e 'F'(¢) in Q. (1.1d)

Here, Q := Q x (0,T), where Q C R? with d = 2,3 denotes a bounded, smooth domain with boundary
I'and T > 0 is a given final time. In (1.1), p is the constant density of the mixture, v is the velocity of
the mixture, p is the pressure, ¢ is the difference of the fluid concentrations, u is the chemical potential.
In addition, v is the concentration depending viscosity, D is the symmetric gradient operator, ¢ is a
positive parameter related to the thickness of the interface, mgq is the (bulk) mobility function and F' is
a double-well potential.

The fundamental assumption in deriving the model H is that the density of the mixture is constant,
meaning that the two fluids have the same constant density p (matched densities). In the past two
decades, several works investigated suitable Navier-Stokes—Cahn-Hilliard generalizations of the model H
aiming to describe both incompressible mixtures with unmatched densities and compressible two-phase
flows. Without claiming completeness, we refer the reader to [6,12,18,21,30,36,43,49,50]. Among them
is the thermodynamically consistent model for viscous incompressible mixtures with unmatched densities
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proposed by Abels, Garcke and Griin (AGG model) in the seminal work [6], which reads as follows:

A (p(g)v) + div(v @ (p(¢p)v + J)) — div(2v(¢) Dv) + Vp = —ediv(Ve ® V) inQ, (1.2a)
divve =0 in Q, (1.2b)
p(6) = s b ity ==~ pmalo)Va nQ, (120
¢ + div(¢v) = div(ma(e) V) in @Q, (1.2d)
p=—cA¢+e F'(¢) in Q. (1.2¢)

In (1.2), the novel (coupling) terms are the concentration depending density p(¢), where p; and py are
the different (constant) densities of the two fluids, and the additional mass flux J.

In the literature, both the model H and the AGG model have mostly been supplemented with the
classical no-slip/homogeneous Neumann boundary conditions

v=0 on X, (1.3a)
Onp =0 on X, (1.3b)
Onp =0 on X. (1.3¢)
Here, ¥ :=T x (0,T) and n denotes the outward normal Vector field on I'. The conditions (1.3a) and
(1.3c) ensure the mass conservation in the bulk, namely [, ¢(t) dz is a conserved quantity. Sufficiently
regular solutions of the system ((1.2),(1.3)) satisfy the energy d15$1pat10n law
d
B0 = [ 20(0) Dol do — [ ma(@) |Vul” da, (14)
Q Q
where the total energy E is given by
E(’U, (b) = Ekin(¢7 U) + Ebulk((b)a (15)
where
E . p(d)) 2 L 9 2 1
kin (U, @) == 5 lv|® do, Epuk(¢) = 3 IVo|” + —F(¢) dz (1.6)
Q Q €

denote the kinetic energy and the free energy in the bulk, respectively. We point out that in this model,
the fluid concentrations on the surface do not affect the dynamics in the bulk.

Concerning the mathematical analysis, the Cauchy problems corresponding to (1.1) and (1.2), each
endowed with (1.3), have been studied in [1,11,22,33] and in [3,4,7,31,32], respectively. We also refer the
interested reader to [5] (see also [6]) for the connection between the above DI systems and the two-phase
Navier—Stokes free boundary problem.

Even though the AGG model ((1.2),(1.3)) is already very advanced and is capable of describing the
complex case where the two fluids have different specific densities, it still inherits some limitations from
the underlying (convective) Cahn—Hilliard equation with homogeneous Neumann boundary conditions.
The main limitations are:

(L1) The boundary condition (1.3b) enforces the diffuse interface separating both fluids to always intersect
the boundary I' at a perfect angle of ninety degrees. Of course, this restrictive condition will not
always be satisfied in concrete applications as the contact angle of the interface might deviate from
ninety degrees and even change dynamically over the course of time. Moreover, as discussed in [47],
the no-slip boundary condition (1.3a) is not well-suited for describing general moving contact line
phenomena. This is because situations where the velocity field actually contributes to the motion
of the contact line of the diffuse interface in the bulk at the boundary of the domain cannot be
described.

(L2) The boundary condition (1.3¢) can be regarded as a no-flux boundary condition as it already implies
J-n =0 on 3. Therefore, the system ((1.2),(1.3)) can merely describe the situation where the mass
of both fluids in the bulk 2 is conserved but it is not capable of describing a transfer of material
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between bulk and surface which could, for instance, be caused by absorption or adsorption processes
as well as chemical reactions taking place on the boundary (see, e.g., [38]).

Due to these well-known limitations of the Cahn—Hilliard model, and in order to describe short-range
interactions between bulk and surface more precisely, physicists proposed that the total free energy should
contain an additional contribution on the surface being also of Ginzburg-Landau type (see, e.g., [10]):

Efree(¢7 w) = Ebulk((b) + Esurf(w) where Esurf("/}) = /1" % |VF'¢}|2 + %GW}) dSa (17)

and Ep,x is defined as in (1.6). Here, v is an additional phase-field variable describing the material
distribution on the surface, the parameter § > 0 corresponds to the width of the diffuse interface on the
surface and the constant x > 0 acts as a weight for surface diffusion effects. In most cases, 1 is just
assumed to be the trace of the phase-field ¢ on the boundary, i.e.,

dls =1 onX. (1.8)

However, also more general relations between ¢ and ¢ (so-called transmission conditions) have been
investigated in the literature (see, e.g., [16,39]). The function G stands for an additional potential on
the surface. If phase separating processes on the boundary are to be described, G is also chosen to be
double-well shaped.

Based on this free energy, several dynamic boundary conditions for the Cahn-Hilliard (CH) equation

¢ = div(ma(¥) Vi) in Q, (1.9a)
p=—eAo+5F'(¢) in Q (1.9b)

have been introduced in the literature. For instance, the Allen—Cahn type dynamic boundary condition
1
00) = KOADPY — e0np — EG/@}) on X, (1.10)

to replace (1.3b) was proposed in [37] and further analyzed in [15]. Here, the symbol Ar denotes the
Laplace—Beltrami operator (see, e.g., [20] for differential operators on surfaces).

In recent times, dynamic boundary conditions which also exhibit a Cahn—Hilliard type structure have
become very popular, especially since they allow for a better description of the transfer of material
between bulk and surface (see, e.g., [38]). In these models, the boundary condition (1.3b) is replaced by
a Cahn-Hilliard type equation on the surface, that is

Oyp = divp (mp(l/))Vpﬂ) — Bmq () Onp on X, (1.11a)
0 = —0kArY + 6 G/ () + £0nd on X. (1.11b)

Here, 6 denotes the chemical potential on the boundary, the function mr describes the mobility and the
parameter £ > 0 acts as a weight for surface diffusion effects. Furthermore, the boundary condition (1.3c)
needs to be replaced by a suitable coupling condition for the bulk chemical potential y and the surface
chemical potential 6. Recently, for a parameter § # 0, the following choices have been considered:
{mem Oap = 00— if L€ [0,00),

1.11
ma(Y) Onp =0 if L= oo. (1.11c)

e If L =0, (1.11c) is to be interpreted as the Dirichlet type coupling condition 56 = p on . This
means that the chemical potentials p and 6 are assumed to always remain in chemical equilibrium.
In this case, the dynamic boundary conditions (1.11) were proposed in [24] (for k = 0) and in [34]
(for general £ > 0). Sufficiently regular solutions of the system ((1.8),(1.9),(1.11)) satisfy the mass
conservation law

5/Qq5(t) dm+/r¢(t) dS:,G/ngSO dx+/r¢0 ds (1.12)
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and the energy dissipation law

d

G Biee (000, 9(0) = = [ (@) [V do = [ me(o) Vol a5 (1.13)

for all ¢ € [0,T]. In the case 3 > 0, the well-posedness of the system ((1.8),(1.9),(1.11)) was studied
in [34] and its long-time behavior was investigated in [29,34].

e For L = oo, the dynamic boundary conditions (1.11) were derived in [42] by means of an energetic
variational approach based on Onsager’s law and the least action principle. Here, due to (1.11c),
the chemical potentials are not directly coupled. However, mechanical interactions of the materials
between bulk and surface are still taken into account by the trace relation (1.8). Since (1.11c)
with L = oo implies that the mass flux between bulk and surface is zero, the bulk mass and the
surface mass are conserved separately. To be precise, sufficiently regular solutions of the system
((1.8),(1.9),(1.11)) satisfy the mass conservation law

/ngb(t) dx:/ﬂgbo dx and /lez(t) dS:/FwO ds (1.14)

and the energy dissipation law (1.13) for all ¢ € [0, T]. The well-posedness of the system ((1.8), (1.9),
(1.11)) was established in [28,42] and its long-time behavior was studied in [42,45].

e In the case L € (0,00), the boundary conditions (1.11) were proposed and analyzed in [38]. Here,
the chemical potentials p and 6 are coupled by a Robin type boundary condition. The constant 1/L
is related to the kinetic rate associated with adsorption/desorption processes or chemical reactions
on the boundary. Sufficiently regular solutions of the system ((1.8),(1.9),(1.11)) satisfy the mass
conservation law (1.12) and the energy dissipation law

s (000, 00)) = = [ ma() [Vl da = [ me(o)Veo? as
- %/F(ﬁe — ) ds (1.15)

for all ¢ € [0,T]. The weak and strong well-posedness of the system ((1.8),(1.9),(1.11)) was estab-
lished in [38]. It was further shown that the case L € (0,00) can be understood as an interpolation
between L = 0 and L = oo as these cases are obtained as asymptotic limits on the level of strong so-
lutions to the system ((1.8),(1.9),(1.11)) as the parameter L is sent to zero or to infinity, respectively.
For the investigation of long-time dynamics, we refer to [29].

We further point out that a nonlocal variant of the system ((1.8),(1.9),(1.11)) was proposed and investi-
gated in [41]. Recent reviews of results concerning the Cahn-Hilliard equation with dynamic boundary
conditions can be found in [44,54].

In the context of Navier—Stokes—Cahn—Hilliard models for two-phase flows, in order to overcome the
aforementioned limitation (L1), the authors in [47] proposed a variational derivation through Onsager’s
principle of maximal energy dissipation of a new class of generalized Navier slip boundary conditions for
two-phase flows

v-n=0, 2v()Dv-n) +~yv, =L{)Vry on X, (1.16a)
oY + vy - Vrp = —BL(Y), on X, (1.16Db)
Onpt =0 on X, (1.16¢)

where ¢ = ¢|x as in (1.8), and
L(¢) = —kArt) + €0nth + G'(¢)).

Here, the subscript 7 denotes the tangential component of a vector w, i.e., w, = w — (w-n)n, Vr is the
tangential gradient on I" and Ar denotes the Laplace—Beltrami operator on I" (see, e.g., [20] for differential
operators on surfaces). The phenomenological parameters 3, x and y are positive, and G represents a
surface double-well potential. The surface dynamic of the concentration 1) is described by (1.16b) that is a
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convective Allen—Cahn type equation on the surface. It can be understood as an adaptation of the dynamic
boundary condition (1.10) (with § = 1) to the situation of an additional volume-averaged velocity field.
Notice that the boundary condition (1.16c) (together with either (1.1) or (1.2)) entails that [, ¢(t) dz is
invariant (as for (1.3c)), whereas [i,¢(t) dI is not a conserved quantity. The model H (1.1) endowed with
(1.16) was first studied in [25]. The authors proved the existence of global weak solutions assuming that
both F' and G are polynomial-like functions or F' is a singular potential and G is polynomial function. In
the former case, they also showed the convergence of any weak solution to a stationary state. Later on, the
global existence of weak solutions for (1.2) endowed with (1.16) has been achieved in [26]. More recently,
the compressible Navier—Stokes—Cahn—Hilliard system supplemented with (1.16) has been studied in [14],
and the Navier-Stokes—Allen-Cahn and the Navier-Stokes—Voigt—Allen-Cahn systems with (1.16) have
been analyzed in [23]. For the stochastic model H with dynamic boundary conditions (1.16), we mention
the recent results in [27]. It is worth pointing out that none of the aforementioned works established any
uniqueness result for weak solutions in either two or three dimensions. In fact, the only uniqueness result
established so far concerns quasi-strong solutions for the Navier—Stokes—Voigt—Allen—Cahn systems with
(1.16) in [23].

In this paper, we derive and study a new class of thermodynamically consistent Navier—Stokes—Cahn—
Hilliard systems with dynamic boundary conditions. Our model derivation is based on local mass balance
laws in the bulk and on the surface in which the mass fluxes are still to be determined. Arguing similarly
as in [6], after considering local energy dissipation laws, we apply the Lagrange multiplier approach to
complete our model derivation by identifying the unknown mass fluxes on the macroscopic level. The
resulting Navier-Stokes—Cahn—Hilliard (NSCH) model reads as follows:

O (p(¢)v) + div(v @ (p(¢)v + J)) — div(2v(¢) Dv) + Vp = —e div(Ve ® Vo) in Q, (1.17a)
dive = 0, inQ, (117
p(6) =ttty = (s~ pmalé)Va inQ,  (117¢)
O + div(gv) = div(ma(¢) V) in Q, (1.174d)
p=—cAp+e LF(p) in Q, (1.17¢)
oY + divp (Yv,) = divp (mp(w)vpé’) — Bma (1)) Onp on Y, (1.171)
0 = —0kApY + 6 LG (Y) + €0n b onY, (1.17g)

Lmq(¢)) Onpe = B30 — o if L € [0, 00),

v-n=0, olr = 1, { on X, (1.17h)

mqo (1Y) Onp =0 if L =00
[2v(¢)(Dvn) +y(¥)v]_=[—9Vro+ 5 (J-n)v]_ on¥,  (1.17)
V|t=0 = Vo, Pli=0 = do in Q, (1.17j)
Yli=0 = 1o onT,  (1.17k)

In this model, mq and mr are nonnegative functions respresenting the mobilities. The positive parameters
¢ and ¢ are related to the thickness of the diffuse interfaces in the bulk and on the boundary, respectively.
The constant k > 0 acts as a weight for surface diffusion effects. Moreover, 5 € R satisfies 3 |Q|+|T'| # 0,
and L € [0,00]. In contrast to the dynamic boundary conditions (1.16) which are of Allen—Cahn type,
the dynamic boundary conditions in system (1.17) are of Cahn-Hilliard type. More precisely, they can be
understood as a convective variant of the dynamic boundary conditions ((1.8), (1.11)) presented above.
The sharp interface limit corresponding to the system (1.17) is to be studied in a subsequent work.

The system (1.17) is associated with the total energy
E(,U7¢)w) = Ekin(¢7v) + Efr88(¢a¢)a (1'18)
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where Eyi, is the kinetic energy introduced in (1.6) and Efee = Foulk + Esurt 1S the free energy defined
n (1.7). Sufficiently regular solutions of system (1.17) satisfy the mass conservation law

ﬂ/¢ dx+/1/) t) dS = 5/¢de+/wods if L € [0, 00),

(1.19)
/Q(;S(t)dac:/ﬂqﬁodx and /qu(t)dS:/F@[JOdS if L = o0,
and the energy dissipation law
d
GEw.0.0) == [ 20(0) Do da = [ ) ol a5 = [ ma() VP da
- / mr () |Vr]* dS — ]h(L)/(ﬁ& — )2 ds, (1.20)
r r
where
0 if L=0or L= o0,
h(L) = {L1 if L € (0,00), (1.21)

as long as the solution exists.

After presenting the model derivation of the system (1.17) in Sect. 2, we will study the case of fluids
having matched densities, namely p = p; = po. This means that the flux J vanishes. We rewrite the
system (1.17) as follows

p O + pdiv(v ®v) — div(2v(¢) Dv) + Vp = —e div(Ve ®@ Vo) in Q, (1.22a)
dive =0 in Q, (1.22b)
O + div(gv) = div(ma (o) V) in Q, (1.22¢)
p=—cA¢p+e LF(¢) in Q, (1.22d)
Opp + divr (Yv,) = dive (mr(¥) Vi) — Bma(¥) Oup on X, (1.22e)
0 = —0kAr + 6 LG (V) + €0 on Y, (1.22f)
v-n=0, Blr =1, {f:zz;(;%f;izo b6 = n i i i EZOO)’ on X, (1.22g)
[2v(1))(Dvn) + 7(1/))1)]7 =[- QZ)VFQL on X, (1.22h)
V|t=0 = Vo, Pli=0 = ¢o in €, (1.22i)
Ylt=o = Yo on T (1.22j)

The model (1.22) can be regarded as a generalization of the model H with dynamic boundary conditions
of Cahn—Hilliard type. We will focus on the mathematical analysis of system (1.22) in the case L = 0 and
B > 0 (see system (3.12) in Sect. 3). In Theorem 3.3, we first prove the existence of global weak solutions
to system (3.12) with regular (polynomial-like) potentials F' and G in bounded Lipschitz domains (cf.
(A2)—(Ab) below for the specific assumptions). Weak solutions satisfy the variational formulation of the
problem (3.12) and a weak energy dissipation law (see (3.18)). A weak solution is obtained as the limit of
smooth solutions to suitably regularized problems based on a Faedo—Galerkin scheme, where appropriate
compactness properties are derived on the basis of uniform and global estimates gained from the energy
dissipation law (1.20). However, an ad hoc construction of the solution ansatz is required since both
(¢,) and (u,d) need to be approximated in the same finite-dimensional subspace in order to show the
validity of (1.20) for such regularized solutions (cf. the change of variables (3.22)). In comparison with
the works in literature [23,25,26], our argument is rather simple and relies only on a one-level Faedo—
Galerkin approximation. Furthermore, it is shown that (u,0) € L*(0,T; £?), which is a novel regularity
for NSCH systems (and even CH equations) with regular potentials (cf., for instance, [11,22]). Next, in
Theorem 3.4, we then establish the uniqueness of the weak solutions in the two dimensional case. This
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is the first uniqueness result in the literature for a NSCH system with dynamic boundary conditions.
It is important to underline that the nonlinear coupling in the NSCH system with dynamic boundary
conditions (1.22) is much stronger than in the model H (1.1). Roughly speaking, this is due to the elastic
(surface) term [¢pV0], in (1.22h), in addition to the classical capillarity (bulk) term —ediv(V¢ @ Vo)
(also referred to as Korteweg force). More precisely, gradient terms arising from equivalent formulations
of the Korteweg force (cf. (3.11)) disappear in bulk integrals in view of the incompressibility constraint
divev = 0. Instead, surface integrals involving the product between a gradient function and v does not
vanish since div, v # 0 on X. For this reason, the term [¢)V0], cannot be handled as in [33] through dual
estimates. Therefore, the appropriate functional to control the difference of two solutions corresponds to
the total energy. This functional is capable of reproducing the same cancellation of the nonlinear terms
as in the derivation of (1.20). In order to rigorously justify this fact, two additional assumptions need to
be imposed: the domain  has a C3-boundary, which is needed to gain further spatial regularity of (¢, 1))
and to recover the relations of the bulk/surface chemical potentials (p, 6) almost everywhere; the relation
between bulk and surface potentials F(s) = BG(s) for all s € R, which enables us to apply a particular
chain formula (see Appendix A).

2. Model Derivation

In this section we will derive the novel Navier—Stokes—Cahn—Hilliard system with dynamic boundary
conditions (1.17).

2.1. Considerations Based on Local Mass Balance Laws

We consider the time evolution of two fluids (indexed with ¢ = 1,2) in a (sufficiently smooth) domain
Q C RY with d € {2,3} on a time interval [0, 7] with T > 0. We write Q = Q2 x (0,T) and ¥ =T x (0,T),
where I' = 0. Let p; : QUX — R, i = 1,2, denote the mass densities of these two fluids. The local mass
balance equations in the bulk read as

Opi+div; =0, i=1,2 inQ. (2.1)

Here, j@ are the mass fluxes. As we want to allow for a transfer of material between bulk and surface,
the local mass balance equation on the boundary is given by

Opi +divrK; =83, n, i=1,2, on¥. (2.2)

In this relation, IA{z stand for the mass fluxes on the boundary. The right-hand side ﬂji describes the

transfer of mass between bulk and surface. Here, the constant 3 € R acts as a weight of this mass transfer.
Introducing the individual velocities v; : QU Y — R%, i = 1,2, which can be expressed as

J; K;
v; = — inQ, vi=— onY, i=12,
7 pz
the mass balances (2.1) and (2.2) can be rewritten as
Orpi + div(p;v;) =0, i=1,2, inQ, (2.3)
Opi + diVF(pi’U,‘) = ﬁjt -1, i=1,2, on X. (24)

Let now ¢; : Q@ — R and ¢; : ¥ — R, ¢ = 1,2, denote the volume fractions of the two fluids in the bulk

and on the boundary, respectively. Provided that each fluid has a constant density p;, i = 1, 2, the volume

fractions can be identified as

b= Q=2 onm =12 (2.5)
Pi Pi
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In particular, this naturally entails the trace relation

¢l =1 onX. (2.6)
Under the assumption that the excess volume is zero, we have
p1+¢2=1 inQ, P1+1P2 =1 on X. (2.7)
We further set
p=¢2—¢1 InQ, Yp=12—11 on. (2.8)

Furthermore, let v : QUY — R? denote the volume averaged velocity field associated with the two fluids.
It can be expressed as

v = $1v1 + Povs, i=1,2, inQ, (2.9)
v = P11 + Yoo, 1=1,2, on X. (2.10)

We assume that both fluids cannot permeate the boundary I', which leads to the condition
vp=v-n=0 onX. (2.11)
Hence, v is identical to its tangential component, that is, v, = v — (v -n)n = v on . We further write
J, =73, — piv, i=1,2, inQ, (2.12)
K; =K, — pv, i=1,2, ony, (2.13)

to denote the mass fluxes relative to the volume averaged velocity. The mass balance equations (2.14)
and (2.15) can thus be expressed as

Opi + div(p;v) + divJ; = 0, 1=1,2, inQ, (2.14)
8tpz' + leF(va) + diVF Kz = ﬂJz -1, 1= 17 2, on .. (215)

In this context, J; and K;, i = 1,2, can be regarded as diffusive flow rates. We now define the total mass
density as

p = p1+ p2, i=1,2, inQUX. (2.16)
This leads to the relations
Op + div(pv) + div(J; +J2) =0 in Q, (2.17)
Orp + divp(pv) + divp (K1 + Ko) = (J1 +J2) - n on Y. (2.18)
Next, assuming a conservation of linear momentum with respect to the velocity field v, we have
Ay (pv) +div(pv @ v) =divT in Q. (2.19)

Here, T denotes the stress tensor that needs to be specified by constitutive assumptions. In the following,
we write

J=J1+J; inQ, K=K;+K,; onX. (2.20)
Using (2.17) to rewrite (2.19), we obtain
p(Ov 4 v - Vv) = div T + (divJ)v
=div(T+v®J)— Vol inQ. (2.21)
This allows us to define the objective tensor
T=T+v®J inQ, (2.22)
which is frame indifferent. Hence, (2.21) can be rewritten as
pov + Vo (pv+J)=divT in Q. (2.23)
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We now multiply (2.14) by 1/p;, i = 1,2, and we add the resulting equations. Recalling (2.7) and (2.9),
this yields

divv = 0¢(p1 + ¢2) + dive

=04 (pf ) +div < vy + p2v2> =0 inQ, (2.24)
P P2 p1 P2

which means that the volume averaged velocity field is divergence-free. Multiplying (2.15) by 1/p;, i = 1,2,
and adding the resulting equations, we infer

divp v = 9¢(¢1 + 12) + divpr v

=0 < p2> + divp <p1v1 + '021;2)
P P2 1 P2

J J
_5 <} N }) ‘n on E. (2.25)
P11 P2
We now define
 _di . O :
Ji:T, 121,2, J¢:J2—J1 m Q, (226)
Pi
. K _ - -
K, = —, i=1,2, K, =K, - K, on 3. (2.27)
Pi
We next multiply (2.14) by 1/p;, i = 1, 2. Subtracting the resulting equations, we deduce that
Oy + div(pv) +divIy =0 in Q. (2.28)

Moreover, multiplying (2.14) by 1/p;, adding the resulting equations, and recalling (2.7) and (2.24), we
conclude that

div(Jy + J2) = (1 + ¢2) + div((¢1 + ¢2)v) +div(J;1 +J2) =0 in Q. (2.29)
Proceeding similarly with (2.15), and recalling (2.7) and (2.25), we obtain
O + divp(¢v) + divi Ky = 8J4-n on X, (2.30)

and
divr(K; + Ka) = 9; (11 + o) + divr (11 + 12)v)
+divp(K; +Ks) —3(J14+J3) . n=0 onX. (2.31)
Using (2.26) and (2.29), we infer that

1 - - 1 - .
divJ = 5 ﬁQdiVJQ +,51d1VJ1:| + 5 |:[32diVJ2 + ﬁldiVJl

'02;”%1 vl — B P2 P i 5, = P2 Py g, in Q. (2.32)

This means that J and (p2 — p1)J 4 can merely differ by an additive divergence-free function. As in [6],
we thus assume that

3= PPy Q. (2.33)
In the same fashion, we derive the identity

divr K = 2 d1vFKw on X. (2.34)

From (2.7), (2.8) and (2.16), assuming that ¢ and v only attain values in [—1,1], we further infer that
the density p = p(¢) is given as

p(g) = 22 3 P14 22 ;ﬁl in Q, (2.35)
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and due to (2.6), the trace p(¢)|x can be expressed as

p(6)ls = p(w) =2 o

Plugging (2.35) into (2.17), and (2.36) into (2.18), and using the identities (2.29) and (2.31), we eventually
derive the equations

016 + div(gw) + div, = 0 i=1,2, inQ, (2.37)

8tw + diVF(’L/)’U) + divp Kw = ﬂ.],z) 'n i = ]., 2, on X. (238)

2 ;pw + on 3. (2.36)

2.2. Local Energy Dissipation Laws

Proceeding as in [6], we introduce the following energy density in the bulk:

cow.6,9) = "D ol 4 1(6,90) Q. (2.39)

The first summand on the right-hand side stands for the kinetic energy density whereas the second
summand denotes the free energy density in the bulk. On the boundary, we introduce the additional
energy density

er(¥,Vry) = g(4, Vry) on 3, (2.40)

where g stands for the free energy density on the surface.

We now consider an arbitrary test volume V(t) C Q, ¢ € [0,7], that is transported by the flow
associated with v. Let v denote the outer unit normal vector field of V' (¢). In an isothermal situation, the
second law of thermodynamics leads to the dissipation inequality

d
0= 5| ealvovordet [ enw.viw)ds
dt | Jv oV (£
+/ Je'VdS+/ Ke'VF dSF (241)
oV (1)NQ Or(8V ()NT)

Here J. and K. are energy fluxes that will be specified later. As we consider a closed system, there is
no transfer of energy over the boundary I and thus, the domain of the first integral in the second line is
just OV (t) N Q instead of OV (t). We further point out that dr(0V (¢) NT) C T is to be understood as the
relative boundary of the set OV (t) N T’ within the submanifold T', and v stands for the corresponding
outer unit normal vector field. Applying Gauf}’s divergence theorem on both integrals in the second line,
and recalling that v = n on OV (t) N T, we reformulate (2.41) as

d
02 5| [ ealvovordet [ enw.Viw)ds
dt | Jy oV (£)nT
+ / divJ, dz + / divr K, — J. -n dS. (2.42)
0 AV ()T
Applying the Reynolds transport theorem, we find that
d
— eq(v,¢, Vo) dx = / deq(v, 9, Vo) + div(eq(v, ¢, Vo)v) dz. (2.43)
dt Jv ) V()
Similarly, using the transport theorem for evolving hypersurfaces (see, e.g., [9, Theorem 32]), we obtain
d .
— er(¢,Vry) dS = Orer (1, Vo) + divr (er (v, Vr)v) dS. (2.44)
dt Jov(#)nr V()T
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Combining (2.42), (2.43) and (2.44), we thus get

0> dea(v, 6, Vo) + div(eq(v, ¢, Vo)v) + divI, dz
V(t)

+ / 8tep (’lﬁ, VF¢) + diVF (ep (’(/J7 VFw)'U) + din Ke - Je -n dS. (245)
v (t)nl

In particular, the above inequality holds true for all test volumes V (¢) C ©Q with 9V (¢) NT" = (). We thus
infer the local dissipation law in the bulk, which reads as

0> —Dq = dieq(v, ¢, Vo) + div(eq(v, ¢, Vo)v) + divl. in Q. (2.46)

Let now a > 0 be arbitrary and suppose that V(t) C Q is a test volume with |V (¢)| being sufficiently
small such that

Then, we use (2.45) to infer that
/ Oer (1, Vroy) + divr (er (¥, Vr)v) + divp Ke = J. - n dS < a.
ov (t)nr

Since @ > 0 and the test volume V(¢) were arbitrary (except for the above restriction on V(t)), we
conclude the following local dissipation law on the boundary:

0 > —Dr := dier (¥, Vo) + divr (er (¥, Vry)v) + divr Ke —J.-n on 3. (2.47)

2.3. Completion of the Model Derivation by the Lagrange Multiplier Approach

We now complete the model derivation by means of the Lagrange multiplier approach. We introduce the
functions p and 6 that will be fixed in the subsequent approach. In view of the identities (2.37) and
(2.38), the local energy dissipation laws (2.46) and (2.47) can be written as

0> —Dgq = dreq(v, ¢, Vo) + div(eg(v,¢, qu)'v) +divJ,

— 1(0p + div(pw) + divJy) in Q, (2.48)
0> —-Dr = 6t€r‘(¢, Vriﬁ) + divp (61“(1/), VF¢)U) +divi K, —J.-n
— 9(&51[) + din‘(’vl/}) + divp Kw — ﬂ.]¢ . Il) on X. (2.49)

Here, the functions p and 6 can be understood as Lagrange multipliers.
In the following, for brevity, we will just write p, f and g instead of p(¢), (¢, Vo) and g(¢, V). By
the definition of the energy densities eq and er (see (2.39) and (2.40)), we rewrite (2.48) and (2.49) as

0>—-Dg = 8t(%p|u|2) +div(%p|v\2'u) + 0 f + div(fv) +divI,

— 1(0rg + div(¢v) + divJy) in Q, (2.50)
0> —Dr = 0,9 + divr(gv) + divi K. — J. - n
- 6(&#) + divp(yv) + divp Ky — 87 - n) on X. (2.51)
By the chain rule, the derivatives 0; f and ;g can be expressed as
Orf = 0pf 0rp+ Ovef OV in Q, (2.52)
Org = 0y g Op) + Ovpg Ot VT on X. (2.53)

In the following, for any function h : Q — R, we use the notation

Dih = dh+ (v-V)h
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to denote its material derivative. In the bulk, we proceed exactly as in [6] to reformulate (2.50) as
0>div[Je = 3 [v* T+ T v — pJy + vy f D1
+ [0pf — div(dvsf) — u] Deg

— [T+ Vo®dvef]: Vo+Vu-Jy in Q. (2.54)

To ensure (2.54), we now choose the chemical potential 1 and the energy flux J. as
p=0yf — div(8v¢f) in Q, (2.55)
Jo =1 wPT —T v+ pudy — dvsfDigd in Q. (2.56)

By these choices, the first two lines of the right-hand side in (2.54) vanish. We further assume the mass
flux J4 to be of Fick’s type, that is

Iy = —ma(é)Va inQ, (2.57)
where mg = mq(¢) is a nonnegative function representing the mobility. Hence, (2.54) reduces to
0> —[T+Vp®dvsf] : Vo —ma(e) V> inQ. (2.58)

We now define the tensor
S=T+pl+Vop®0vef inQ.

Here, the variable p denotes the pressure, and I denotes the identity matrix. S is the viscous stress tensor
that corresponds to irreversible changes of the energy due to friction. For Newtonian fluids, S is usually
chosen as

S = 2v(¢)Dw (2.59)

where v = v(¢) is a nonnegative function representing the viscosity of the fluids, and Dwv is the symmetric
gradient of v. By this choice, (2.58) is satisfied since we obtain

0> —v(¢) |Dv|* — ma(6) [Vu|* inQ, (2.60)
by means of the identity pI : Vv = pdive =0 in Q.
We now assume that the energy density f is of Ginzburg—Landau type, that is
€ 1 .
f(6,V9) = 5 IV’ + —F(¢) inQ. (261)

Here, the parameter € > 0 is related to the thickness of the diffuse interface that separates the two fluids,
and F' is a potential that usually exhibits a double-well structure. Hence, the chemical potential y reads
as

1
j=—cAp+F(6) inQ, (2.62)
€
and the total stress tensor T is given by

T=S—-pI-V¢®vef

=2v(¢)Dv —pl — Vo @ Vo in Q. (2.63)
Plugging (2.57) into (2.37), we further obtain the equation
¢ + div(gv) = div(ma(¢)Vu) in Q. (2.64)
Eventually, recalling (2.22) and (2.63), we use (2.19) to derive the equation
Ai(pv) + div(v @ (p(¢)v + J)) — div(2v(¢)Dv) 4+ Vp = —ediv(Ve @ Vo) in Q, (2.65)
where
P2 — p1 :
J= meQ(qﬁ)V,u in Q. (2.66)
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We now consider the local energy dissipation law (2.51) on the boundary. Recalling the formulas for
J. (see (2.56)) and T (see (2.63)), we infer that

0 > Oyg Opp + divy (8vm/;gat¢) — divp (avrwg) Oy + divr(gv) + divr K,

—1(J-n)(v-v)+2v(¢)(Dvn) v —e(Vé@Ven v —pJy-n
+ (Ovef )0 + (Ovef -n)(v-Vry) — 00,9 — dive (6Yv) + Vb - v
— divp(Ky0) + Vi Ky + 60J4 - n

= divp [Ke + Ovrp g0t + gv — Opv — HKM
+ [0pg — dive (Ovpg) + Ovef - n—0]0pp
+ [2v(¢)(Dvn) + Vb — 3(J -n)v| - v
+ (Ovef -m)(v-Vry) —e(Vo® Vo)n - v

+VrKy + (80 — p)Js-n (2.67)
on Y. Here, we have used that
'U~Vp¢:'u-vp¢:v-[V¢—n(v¢-n)]:'U-ngﬁ on Y (2.68)

due to the definition of the surface gradient and the boundary condition (2.11). In order to ensure that
the inequality (2.67) is fulfilled, we choose the chemical potential #, the mass flux K, and the energy
flux K, as follows:

0= 8¢g — divp (avrwg) + 8v¢f -n on X, (2.69)
Kﬂl = 7mr(1/))VF9 on Z, (270)
K. = —0vpgDp + 0o + 0Ky — gv on X. (2.71)

In (2.70), mr = mr(v) is a nonnegative function representing the mobility. This means that the first two
lines of the right-hand side in (2.67) vanish. Moreover, since v, = 0 (see (2.11)), we have v = v, and
thus,

[2v(y)(Dvn) + ¢Vl — (I -n)v] v
= [2v(¢)(Dvn) + ¢Vl — 3(J -n)v]_-v,.
Therefore, in order to ensure that (2.67) is satisfied, we make the constitutive assumption
[2v(¢)(Dvn) +9Vrd — 5(J -n)v] = (v, (2.72)

where v = y(¢) is a nonnegative function. This equation can be regarded as an inhomogeneous Navier
slip boundary condition. We now assume that the energy density g is also of Ginzburg—Landau type, that
is

9, V) = 5 Vgl + 3G on 3 (273

Here, § > 0 is related to the thickness of the diffuse interface on the boundary, x > 0 acts as a weight
for surface diffusion effects, and G is a potential that usually exhibits a double-well structure. Hence,
recalling the definition of the energy density f (see (2.61)), the chemical potential 6 is given as

0 = —kOArY + %G’(w) —&0n¢ on X. (2.74)
Thanks to (2.68), we further have
(Ovef -n)(v-Vry) =e(Ve-n)(v-Vo) =e(Vp@Ven-v on X. (2.75)
Hence, (2.67) reduces to
0> —y() [v]* = mr(4) [Vré]* = (80 — ) ma(¢) Ve -n on 3. (2.76)
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The first two terms on the right-hand side are clearly nonpositive as v(v) and mr()) are nonnegative.
This means that (2.76) is fulfilled if one of the following boundary conditions holds:

B0 —p=0 on X, (2.77a)
mo(¢)Ve-n=1+(80 — p) on ¥ for a constant L € (0, 00), (2.77b)
mao(¢)Vu-n=20 on X. (2.77¢)

Finally, by substituting (2.57) and (2.70) into (2.38), we obtain
Oy + divp (yv) = divp(mr(¢)Vrl) — Bma(¥)Vu-n  on X. (2.78)

Collecting (2.65), (2.24), (2.66), (2.64), (2.62), (2.78), (2.74), (2.11), (2.6), (2.77) and (2.72), and
imposing the initial conditions

V]j—0 = Vo, @li=0o=¢o inQ, Yli—o = 1o on X, (2.79)

for prescribed initial data v, ¢¢ and 1, we have thus derived the system (1.17).

3. Mathematical Analysis: The Case of Matched Densities

3.1. Notation and Preliminaries

We fix some notation and assumptions that are supposed to hold throughout the remainder of this paper.

Notation.

(N1) The set of natural numbers excluding zero is denoted by N, and we write Ng = N U {0}.

(N2) Let Q be a bounded Lipschitz domain in R? with d € {2,3}. We write T' := 9£2. For any real numbers
k >0 and p € [1,00], the Lebesgue and Sobolev spaces for functions defined on  with values in
R are denoted as LP(2) and W*P(2). We write || - ||1»() and || - [[wes(q) to denote the standard
norms on these spaces. If p = 2, we use the notation H*(Q) = W*2(Q). We point out that H°()
can be identified with L?(Q). Analogously, the Lebesgue and Sobolev spaces on I' are denoted by
LP(T') and W*P(T') with corresponding norms || - || »(ry and || - [[yx.s (1), respectively. In the case of
vector fields on Q with values in R™ for some n € N with n > 1, we use the notation L? (), W*»(Q)
and H*(Q). For simplicity, their norms are denoted as in the scalar case by || - || Lo(q). || - [lwre @)
and [ - || gx(q), respectively.

Let I be a closed interval in R and X be a Banach space. The space C(I; X ) denotes the set of
continuous functions from I to X and, for k € N, C*(I; X) denotes the space of k-times continuously
differentiable functions from I to X. In particular, we simply write C'(I) and C*(I) if X = R.
Moreover, C,,(I; X) denotes the space of functions mapping from I to X which are continuous on I
with respect to the weak topology on X. This means that for any function f € Cy,(I; X) and every
sequence (tg)ren in I with ¢, — ¢t in [ as k — oo, it holds f(tx) — f(t) weakly in I as k — oc.
Furthermore, for any real numbers k£ > 0 and p € [1, 00|, the Bochner spaces of functions defined on
an interval I in R with values in X are denoted by LP(I; X) and WkP(I; X).

(N3) For any Banach space X, we write X’ to denote its dual space. The associated duality pairing of
elements ¢ € X' and ¢ € X is denoted as (¢, () x. If X is a Hilbert space, we write (+,-) x to denote
its inner product.

(N4) For any bounded Lipschitz domain 2, we define

(u)g = \T12|<u71>H1(Q) ifue HY(Q),
VT foude ifue LN(Q),
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to denote the (generalized) spatial mean of u. Here, || denotes the d-dimensional Lebesgue measure
of Q. The spatial mean of a function v € HY(T')" (or v € L'(T"), respectively) is denoted as (v)r and
defined analogously.

(N5) For any bounded Lipschitz domain 2 and d € {2, 3}, we introduce the space

2
L3,(Q) = {v e LAQRY) : divo=0in Q, v-n=0onT}=Cgo(LRY

where C5% (4 RY) := {v € C°(;RY) : dive = 0 in Q}. Moreover, we define
Hclilv(Q) = H1 (Q) n LC211V(Q)

Assumptions. To prove the existence of weak solutions in the case of matched densities, we make the
following assumptions:

(A1) We consider a bounded domain 2 C R? with d € {2,3} with Lipschitz boundary T' = 92 and a final
time 7" > 0. We further use the notation

Q:=0x(0,T), ¥:=Tx(0,T).

(A2) The constants occurring in the system (1.22) satisfy ¢,0, 5, > 0 and L = 0. Since the choice of J,
€ and k has no impact on the mathematical analysis, we will simply set § = ¢ = k = 1 without loss
of generality.

(A3) The potentials F' : R — [0,00) and G : R — [0, 00) are twice continuously differentiable and there
exist two exponents p and ¢ satisfying

pE {E:;O,% ijziz and ¢ € [2,00)
as well as constants cpr, cg > 0 such that the second-order derivatives satisfy the growth conditions
[P (s)] < epn(1+]s]"72), (3.1)
G ()] < can(1+|s|"7%), (3.2)

for all s € R.
These assumptions already entail that there exist constants cp,cg,cpr,cgr > 0 such that F’,
G’, F and G satisfy the growth conditions

|F'(s)] < e (14 |s]"7), (3
G/ (5)] < cor(L+[s|"7), (3
F(s) < cp(1+]s"), (3.
G(s) < ca(1+ s, (3

for all s € R.
(A4) The mobility functions mg : R — R and mp : R — R are continuous, bounded and uniformly
positive. This means that there exist positive constants mg,, Mg, m}, M such that for all s € R,

0 <mg <mq(s) < MG and 0<mi <mp(s) < M. (3.7)

(A5) The viscosity of the mixture v : R — R and the friction parameter v : R — R are continuous,
bounded and uniformly positive. This means that there exist positive constants vy, v1, 79, 71 such
that for all s € R,

0<wo<w(s)<wi, and 0<7<7(s) <. (38)

Remark 3.1. We point out that the polynomial double-well potential
Waw(s) = %(52 —-1)?, seR,
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is a suitable choice for F' and G as it satisfies (A3) with p = 4 and ¢ = 4. However, singular potentials
like the logarithmic Flory-Huggins potential or the double-obstacle potential are not admissible in this
setting as they do not even satisfy (3.1)—(3.2).

Preliminaries. We next introduce several function spaces, inner products, norms and operators that
will be used throughout this paper.
(P1) For any real numbers k£ > 0 and p € [1, 00|, we set
LP:=LP(Q) x LP(T), and H*:= H*(Q)x H*T),
and we identify £2 with H°. Note that H* is a Hilbert space with respect to the inner product
((6:). (G e = () gy + () ey Tor all (6,), (.6) € M,

and its induced norm || - ||+ = (-, );{/3
(P2) For § > 0, we introduce the subspace
Dy = {(¢,¢) € H' | ¢lr = B¢ ace.onT} C H,
endowed with the inner product (-, -)D/3 = (+, )3 and its induced norm. The space Dg is a Hilbert
space. Moreover, we define the product

<(¢7 ¢)7 (Cv £)>D/; = ((b’ C)LQ(Q) + (7% g)LQ(F)

for all (¢,), (¢,€) € L2. By means of the Riesz representation theorem, this product can be extended
to a duality pairing on D} x Dg, which will also be denoted as (-, -)p,.

In particular, the spaces (Dg, L2, D/B) form a Gelfand triplet, and the operator norm on D% is
given by

16,9 llpy, :=sup { [ (&%), (¢, E)mal | (,€) € Dy with (¢, &) o, =1},

for all (¢,v) € Dj.
(P3) We further recall the following bulk—surface Poincaré inequalities:
(P3.1) For any a > 0, there exists a constant C'p depending only on « and 2 such that

(@, )2 < CplI(Vo, Vi)l 2 (3.9)

for all (¢,v) € D, with «|Q| (¢)q + |T| (¥)r = 0.
This bulk—surface Poincaré inequality is a special case of the one established in [40, Lemma A.1]
(with the parameters therein being chosen as K = 0 and «, 8 > 0).

(P3.2) There exists a constant C’» depending only on € such that

lull2) < Cp (I1VullL2@) + llullL2@y) (3.10)

for all u € HY(Q).
This bulk—surface Poincaré inequality is established in [53, Chapter II, Sect. 1.4].

3.2. Existence and Uniqueness of Weak Solutions
In this section, we consider the case of matched densities, that is p = p; = pa. This means we consider the

system (1.22) supplemented with the boundary condition (1.22g) with L = 0 and 3 > 0. For the analysis,
without loss of generality, we set p = k = ¢ = § = 1. We further employ the usual decomposition

1
—div(Vp @ Vo) = -V <2 |V¢>|2 + F(¢)) + uVo. (3.11)
Hence, replacing the pressure p by

pipt (51V0F+ 7).
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the system (1.22) can be restated as follows

v + (v- V)v — div(2v(¢) Dv) + Vp = uVo in Q, (3.12a)
divo = 0, in Q, (3.12b)
¢ + div(gw) = div(ma (o) Vi) in @, (3.12¢)
p=—A¢+ F'(¢) in Q, (3.12d)
o + divp (Yv,) = divy (mr () V) — Bma () Onp on X, (3.12¢)
0 = —Arty + G' (V) + Ond on ¥, (3.12f)
v-n=0, élr =1, wlr = 66 on X, (3.12g)
[2v(y)(Dvn) +y(p)v] = [— Vo] on ¥, (3.12h)
V]t=0 = Vo, Pli=0 = ¢o in Q, (3.12i)
Yli=0 = tho on I'. (3.12j)

Here, we recall that in the case of matched densities, the term J vanishes. Therefore, in the Navier—
Stokes equation (3.12a) and in the corresponding boundary condition (3.12h), the terms related to J do
not appear any more. The total energy associated with this system is

1 1 1
B.o.0) = [ 3l dos [ V6P F@) dot [ ST+ Gas @)
Q Q r
The notion of weak solutions to system (3.12) is defined as follows:

Definition 3.2. (Weak solutions of system (3.12)) Suppose that the assumptions (A1)—(A5) hold. Let
vo € L3, () and (¢o,v0) € D1 be arbitrary. The quintuplet (v, ¢, 1, i, 0) is called a weak solution of
the system (3.12) on [0, T if the following properties hold:

(i) The functions v, ¢, ¥, u and 6 have the following regularity:
v € L>®(0,T; L3, () N L*(0,T; Hy, (), (3.14a)

(e W 0,78y, () NC(OTEIA, @) if d=2, i
vewhs (O,T; H(liiv(Q)/) N Cw([O»T]; Lﬁiv(Q)) it d=3, .
(¢.0) € C([0,T);£L*) N H'(0,T;Djs) N L>(0,T;Dy), (3.14c)
(1, 0) € L*(0,T; £?) N L*(0,T; Dp). (3.144)
(ii) The functions v, ¢ and v satisfy the initial conditions
V|imo = Vo, @lt=o = ¢o a.e.inQ, and Y|;—p =1 a.e.onT. (3.15)

(iii) The functions v, ¢, v, u and 6 satisfy the weak formulation

(O, W), (0) — /

(v®v): Vwde —|—/ 2v(¢)Dv : Dw dz
Q

@ (3.16a)
:/uV¢~wdx7/v(w)v-’wﬂWr@-wd&
Q T

((8:0,000), (¢, €)) . — | v -V(dz— [ Yv-VpEdS
e /" /F (3.16b)

= 7/ mg(¢>)Vu . VC dx — / mp(’l/))vFH . VI‘f dS,
Q r

/undx—i—/@ﬁds
Q r

(3.16¢)
- / Vo - Vi + F'(¢)n de + / Ve - Vrd + G ()0 dS
Q r
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for all test functions w € H}, (), (¢, &) € Dg, (n,9) € Dy.
(iv) The functions ¢ and 4 satisfy the mass conservation law

ﬂ/ﬂgb(t) dx+/rw(t) dS:ﬁ/QqSo dx+/rwo dS =m forallt e [0,T]. (3.17)

(v) The functions v, ¢, ¥, p and 6 satisfy the weak energy dissipation law
t t
B(o®.00).00) + [ [ 2000) Dol dwat+ [ [ ) 1ol as
0 0o Jr

t t
+/ / mp(Y) |Vro)® dS dt +/ / ma (o) |Vul|? dz dt < E(vg, ¢o, 1) (3.18)
0 Jr 0 Jo
for all ¢ € [0, 7.
The existence of such a weak solution is ensured by the following theorem.

Theorem 3.3. Suppose that the assumptions (A1)-(A5) hold and let vy € L3, (Q) and (¢o,0) € Dy
be arbitrary. Then, there exists a weak solution of system (3.12) in the sense of Definition 3.2. If we
additionally suppose that the domain §) is of class C* with k € {2,3}, and in the case d = 3, we further
assume that assumption (A3) holds with p < 6, then (¢,v) € L*(0,T;H") as well as

p=—A¢p+ F'(9) a.e. in Q, (3.19a)
0 = —Arty + G' () + Ond a.e. on X. (3.19Db)

In two dimensions, we show the uniqueness of the weak solutions under additional assumptions on the
domain §2, the viscosity v, the mobilities mg and mp and the potentials F' and G.

Theorem 3.4. Suppose that the assumptions (A1)-(A5) hold with d = 2. We additionally assume that
is of class C®, v is differentiable and ' is locally bounded, the functions v, mq and mr are constant, and
the potentials F and G satisfy the relation

F(s) = pG(s) forallseR. (3.20)

Then, the weak solution of system (1.22) given by Theorem 3.3 is unique. In addition, given two weak solu-

tions (v1, 1,11, pi1,01) and (va, G2, V2, 2, 02) corresponding to the initial data (v, (¢, 14)), (v, (93,13)) €
Lﬁiv(Q) x Dy, the following continuous dependence estimate

[01(t) — va (B 720y + 61() — b2 (O Fr () + 1901 () — D2 ()13 1y
< Ol T (||”3 — v3ll72 () + 160 — B33 o + oo — ng%ﬂ(F)) ;
holds for all t € [0,T], where
Fi=1+ ||”1||%4(Q) + H’U2||§11(Q) + ”N?”%il(ﬂ) + ||92||§{1(F) + H¢1HI2/V1’4(Q)7

(3.21)

and the constant C' > 0 depends only on Q, the parameters of the system and the norms of the initial
data.

3.3. Proofs

Proof of Theorem 3.3. We construct a weak solution to system (3.12) by discretizing the weak formulation
(3.16) through a Faedo-Galerkin scheme.

In order to obtain suitable uniform estimates for the Galerkin approximation, it is necessary that the
phase-fields (¢,4) and the chemical potentials (i, ) are approximated in the same finite-dimensional
subspace. In turn this is only possible if the phase-fields and the chemical potentials are coupled by the
same Dirichlet type boundary condition (cf. (3.12g)), which is not the case for general 5 > 0. However, by
a change of variables, we can reformulate system (3.12) in such a way that the Dirichlet type boundary
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conditions for the redefined variables are exactly the same. To this end, we set o := /8 > 0, and we
introduce the functions
Ui=a ', e, ¥=al,
— 1 : —
Uy :=a "o, .1.e., Py = ?II/O, (3.22)
O :=ab, ie, 6=a "0,
nr(0) == a?mrp(a¥) = a 2mp ().
By this change of variables, system (3.12) is equivalent to
v+ (v-V)v —div(2v(¢) Dv) + Vp = uVe in Q, (3.23a)
dive =0 in Q, (3.23Db)
¢ + div(gw) = div(ma (o) V) in Q, (3.23¢)
w=—A¢+ F'(¢) in Q, (3.23d)
0¥ + divp (Vv ) = divp (np(\Il)Vp@) —amqo(aV) Onu on X, (3.23¢)
0 = —a? ArU + oG (a¥) + adno on X, (3.23f)
v-n=0, olr = a¥, tlr = a® on X, (3.23g)
[2v(aV)(Dvn) + ’y(a\Il)v]T =[- \IIVFG]T on X, (3.23h)
V|img =vo, Pli—0 = do in Q, (3.231)
Ulimp = Py onT. (3.23))

In view of Definition 3.2, a weak solution (v, ¢, ¥, u, ©) of system (3.22) needs to have the regularity
v e L™(0,T; L3, (2) N L*(0,T; HY, (), (3.24a)

v e WH(0, T Hy () N C((0, T LE.(Q) - if d=2, (324b)
3.24
v e WhHs(0,T; HYyy (2)) N CyW ([0, T L2,,(Q)) it d=3,
(6,0) € C(0, T £2) N HY(0,T; D) 0 L=(0, T3 D,), (3.24¢)
(1, ©) € L*0,T; £*) N L*(0,T;Dy), (3.244)
and satisfy the weak formulation which reads as
(O, w1 (@) — / (v®@v): Vw dz +/ 2v(¢)Dv : Dw dz
@ @ (3.25a)
:/MV(;S-'wdx—/'y(a\Il)v-w—i—\Ile@-wdS,
Q r
(010,00, )}, ~ [ 60+ V¢ o~ [ wo-Vrgds
¢ r (3.25b)
= —/ ma () V- V¢ de — / nr(U)VrO - Vi ds,
Q r
/ undx + / 049 dS
@ r (3.25¢)

= / Vé-Vn+ F'(¢)nde + / V¥ - Vi 4 oG (a®)9 dS
Q r

for all test functions w € HY, () and (¢, £), (n,9) € Da,.

We now prove the existence of a weak solution of system (3.23) (in the aforementioned sense) and
afterwards, we use the change of variables (3.22) to infer the existence of a weak solution to the original
model (3.12). The weak formulation (3.25) can indeed be discretized by a suitable Faedo—Galerkin scheme.
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Step 1: Discretization via a bulk—surface Faedo—Galerkin scheme. It has already been established in
[40, Theorem 4.4] that the second-order elliptic eigenvalue problem

Al =X inQ,
—Aré+ady, (=X onT, (3.26)
C(r=af onT

has countably many eigenvalues {\; };en with A; > 0 for all ¢ € N, and the corresponding eigenfunctions
{(Cky &) }ken C D, can be chosen such that they form an orthonormal basis of £2. Here, we fix the
eigenfunction associated with the first eigenvalue A\; =0 as

1
(€1,6) = —F————=
Ve2|Q + T
Moreover, in view of their construction (see [40]), the eigenfunctions ({x, &) with k > 2 satisfy the mean
value constraint

(a,1). (3.27)

o Q(Ck) e + [71(€k)r = 0. (3.28)
For any k € N, we introduce the finite dimensional subspace
2y =span{(¢1,&1), .-, (Ck, &)} C Da, (3.29)

and we write

Pz, (¢.€) = (P£,.(¢,€),PL, (¢,€) for any ((,£) €D

to denote the £2-orthogonal projection onto Zj.
Next, we consider the Stokes operator with Navier boundary conditions (see, e.g., [2, Appendix A])

A :D(A) C L3, (Q) - L3,(Q): v+ Av:= —Pdiv(2Dv), (3.30)
where P is the Leray projection operator, with domain
D(A) = {v € HA(Q) NL3,(?) : [2(Dvn) +v] = 0onT}. (3.31)

Since A is a positive and self-adjoint operator on L3, () with compact inverse, and

(Lﬁiv(Q)’ D(A)) 19 = H(liiv(Q)a

3
there exists a sequence of countably many positive eigenvalues {Xl}z N and the corresponding eigenfunc-
tions {w; }ien C HY,, (22), which are determined by

/ 2Dw; : Vv dz + / w;-vdS = Xz/ w;-vdx for all v € HY, (Q), (3.32)
Q
can be chosen in such a way that they form an orthonormal basis of L3, (). For any k € N, we define
the finite dimensional subspace

Uy = span {wy, ..., w} C HY (Q),

and the L3, (€2)-orthogonal projection onto Uy, is denoted by Py, .
Next, for any k € N and ¢ € [0, 7], we make the ansatz

t):= Z a¥(t) w;, a.e. in £, (3.33a)
(ox(t) Zb’“ (Ciy &), a.e.in Q x T, (3.33b)
k
(1 (1), k(1)) =D b (1) (G, &), ae. in Q xT. (3.33¢)
=1
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Here, the scalar, time-dependent coefficients ak bk and ci% i =1,...,k are assumed to be continuously
differentiable functions that are still to be determlned. They need to be designed in such a way that the
discretized weak formulation

(atvk7w>Héiv(Q) — / (v, ® vi)Vw dx —|—/ 2v(¢pr)Duy, : Dw dz
Q Q

(3.34a)
= / Vo - w dr — / Y(a¥p)vg - w+ U VO - w dS,
Q r
(@100 000, p, = [ wvn-VCdo— [ Wi Tre as
(3.34b)
—/ mg(d)k)vuk : VC dr — / ’I’LF(\I/k)Vr@k : Vrf dS,
Q r
/uk-gdx+/@k-fd5
@ r (3.34c)
- / Vo - VC+ F'(6p)C da + / Q2VrU, - Vit + al (@B )€ dS
Q r
holds for all w € Uy, and all ((,§) € 2y, supplemented with the initial conditions
'Uk‘t:O = Puk (’Uo) € Uy, in Q, (3.35)
(D1, Yi)|i=0 = Pz, (¢0, Vo) € 2k n Qx7I, (3.36)
where U := o~ 1)y.
Let now a* := (af,...,ak), b¥ := (bf,... bF) and c* := (c},...,c}) denote the coefficient vectors.

Testing (3.34a) with wy,...,wy and (3.34b) with ((1,&1),. .., (Ck,€k), we conclude that (a®, b*)T is
determined by a system of 2k ordinary differential equations whose right-hand side depends continuously
on a¥, b* and c*. Due to (3.35) and (3.36), this ODE system is subject to the initial condition

[2"1:(0) = af(0) = (vo, wi) 12 g iefl,... .k},
[6":(0) = b¥(0) = ((b0, Vo), (s &) o ie{l,... k}.

Moreover, testing (3.34c) with ((1,&1),- .., (Cr, &), we infer that c” is explicitly given by a system of k
algebraic equations whose right-hand side depends continuously on b*. We now replace the variable c*
appearing in the right-hand side of the aforementioned ODE system to obtain a closed 2k-dimensional
ODE system describing (a¥, b*)T whose right-hand side depends continuously on (a*, b¥)T. We can
thus apply the Cauchy-Peano theorem to infer the existence of at least one local solution (a*, b*)T :
[0, T7)N[0, T] — R?* with T} > 0 to the corresponding initial value problem. Without loss of generality, we
assume that 7;° < T and that (a*,b*)7" is right-maximal, meaning that T} is chosen as large as possible.
Now, we can reconstruct c® : [0,77) — R* by the aforementioned system of k algebraic equations. In
view of (3.33), we thus obtain functions

Vi € Cl([ovTI:);Héiv(Q))a (br, Vi) € Cl([ovTI:);Da)y (pr, Or) € Cl([O,T;:);Da)?

which fulfill the discretized weak formulation (3.34) on the time interval [0, T}).

Step 2: Uniform estimates. We establish suitable estimates for each approximate solution
(Vk, Ok, Yk, b, 0) which are uniform with respect to the index k. In particular, let T < T be ar-
bitrary. In the following, let C' denote generic positive constants depending only on the initial data and
the constants introduced in (A2)—(A5) including the final time T, but is independent of k and Tj.

Testing (3.34a) with vy, (3.34b) with (ug,0x), and (3.34c) with —(9;¢x, 9, ¥y ), adding the resulting
equations, and integrating with respect to time from 0 to ¢, we derive the discretized energy identity

E(v5(t), 64 (1), a Wyt //21/ 6x) [Dug? dasdt+// (W) o dS dt
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t t
+ / / ma(én) [Vial? de d + / / nr () [VrO 2 dS dt
0 Q 0 T

= E(vi(0), ¢x(0), ¥ (0)) (3.37)

for all ¢ € [0, Ty]. Here, E stands for the total energy introduced in (3.13). Due to the growth conditions
on F and G (see (A3)), the Sobolev embeddings H'(Q2) — L%(Q) and H*(T") < LP(T') for any 1 < p < oo,
and the properties of the projections Py, and Pz, , we use the initial conditions (3.35) and (3.36) to infer
that

E(v1(0), ¢x(0), Oé‘I’k(O))
*||E”uk(”0)||L2 @ t3 ||V]P (00, W0) 172 Q)+ HVP (60, %0) |12 (r)
+er (190 + IPS, (60, Wo)lls, g ) + ca (IT]+ IS, (0, Wo)l[ 4.y )

< 30l + Cllo, o)
+C (14 IPS, (60, W) [%y1 ) ) + € (1 + IPE, (60 o)l ry)

1
< S llvollZz ) + Cll(@o, Po) 3
which, in turn, entails that
E(vk(0), 61,(0), a¥(0)) < C. (3.38)

Recalling that F, G > 0 and that the functions v, v, mq and mr (and thus also nr) are uniformly positive
(see (A4)—(A5)), we conclude the uniform bounds

vkl Lo 0,10;22()) + IVUR| L2001 22 () + 1V 200,73 22 (1)) < C (3.39)
IVorllLoe (0,1 22()) + IVT ¥k Lo (0,13 22(r)) < C,s (3.40)
IVirll20,1:022) + IVrOkll 20,1502 (r)) < C. (3.41)

Testing (3.34a) with the first eigenfunction ({1,&1) (see (3.27)), we obtain

i<a/ﬁ¢k(t) da:+/F\I/k(t) dS> =0,
a/ﬂgi)k(t) dx+/F\I!k(t) dS:a/ngSO dfz:+/F\I/0 ds, (3.42)

for all t € [0,T}]. Here, we have used that
a |Q (PS, (0, Vo))a + [T (PE, (¢, ¥o))r = (Pz, (0, Vo), (v, 1))[;2
= ((¢0, Wo), (2, 1)) zo = a|Q] (¢o)a + L] (¥o)r,

which follows by means of (3.27) and (3.28). Defining the constant

o1 219 G000 + T ol

a?[Q + [T
we have (ac,, ¢m) € D, and invoking (3.42), a straightforward computation yields
(0r(t) — aCp, Vis(t) — cm) € Do and  «|Q| (¢r(t) — acm)a + [T (V) — cp)r =0

for all t € [0, Tk]. Hence, applying the bulk—surface variant of the Poincaré inequality (3.9) (with 3 = o?),
we deduce that

which implies

1(Drs Wiz < 1(Ph — acm, Ur — cm) |22 + [(acm, ¢m) | 22
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< Cpl(Vor, Vr¥g)ll 2 + C
for all ¢t € [0, T]. In view of (3.40), we thus conclude
|Pxll Loo (0,751 () + Wk Lo (0,73 51 (1)) < C- (3.43)

Next, we derive a uniform estimate for (uy, ©) in the full H'-norm. For this aim, we test (3.34c) by
(¢, 8) =Pz, (¢*, &), where (¢*,£*) € D, is an arbitrary test function. By the growth conditions (3.3)—
(3.4) from (A3) and the Sobolev embeddings H!(Q) — L%(Q) and H'(T') < LP(T') for any 1 < p < oo,

we have
(0010, (€€, | = (000, (G, |
S IVorll2@) IVC L2 @) + ||F/(¢k)||Lg(Q)HCHLﬁ(Q)
+ 2| Vel 2@ Vréll zey + |G (W) L2y €] L2y
< C (14 1Vl @) + I9nll 3o ) 1S €) e
+ O (1 ITr Tl + 1elln ) 1667l
< C (14 19l o) + 126013 o) ) 17 €

for all ¢ € [0, T]. Taking the supremum over all (¢*,&*) € D, with ||(¢*,£")||p, < 1, and exploiting
(3.43), we find that

(3.44)

1ttt Ok )l o< 0,127 < C- (3.45)
By a duality argument, we infer the existence of a positive constant C'p, such that
1 ONZ2 = ((€,6),($,8))p, < Cp D, (VE, Ve 22 + Co, (G )1, (3.46)

for all ((,€) € D,. Hence, applying (3.46) with (¢,€) = (ux, ©x) and using (3.41) and (3.45), we arrive
at

(s Ok) |0, 13:22) < C. (3.47)
In addition, we infer from (3.41) and (3.47) that
(s, ©) L2073 502) < C. (3.48)

Lastly, we derive uniform estimates on the time derivatives. Therefore, let w* € H}, (Q) and (¢*,£*) €
D, be arbitrary test functions. We now test (3.34a) with w := Py, (w™).

In three dimensions, recalling that the functions v and + are bounded, we use Holder’s inequality,
the continuous embeddings H'(Q2) — L%(Q) and H'(Q) — L*(T') as well as the Gagliardo-Nirenberg
interpolation inequality to obtain the estimate

‘<at"’“’w*>Héiv(m‘ - ‘<at”’“’w>Héw<m‘
< orllZs o IVwllL2@) + ClIVUk| L2(o) VW] L2 )
+ lpxllze @ IVl L2 @) llwl L3 ) + Cllvkl Lz ) lwl L2 )
+ Wkl L2y IVOR| 2 (ry lwl| 4 (1)
< Cllorlle oy osll s oy " 11 0) + ClIVos 2oy w71 )
+ Cllpkll @) [V okl L2 (@) 1w | 51 0) + Cllvkll @) lw* |5 @)
1Ok 710 Ok | 1 (o) [0 || 27 (2
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for all ¢ € [0,T}]. Taking the supremum over all w* € H}, (Q) with |w*[lez (@) < 1, taking the power
% and integrating over [0, T)], we now deduce that

4 2
4 2 )
||(9t’l)k||z%(0 ToHL (@) < Clvell Fo 0,1, 2 1V 122 0,135 11 (02))
’ ’ iv

1 4
+ C’Tka ||/Uk||22(0,Tk;H1(Q))
1 4 3
+ C T 6k} e (0. 1021 crp 1 1 22 (0,131 (02

1 4 4
+ O Nkl Lo 0,15 (o 1O L2 0,130 (1))
By exploiting (3.39), (3.43) and (3.48), and recalling that T}, < T, we simply reach

100l 4 gy anr_qyy SO0 B d=3. (3.49)

In two dimensions, arguing as above and using the Ladyzhenskaya inequality for the convective term, we
first obtain
(00w | = [ @0 ), o)
< Cllvkllzz@llvellmr @ llw |z @) + ClIVUkl L2 ) lw* | a1 )
+ COllpell z @) | Vorl L2 @) 1w | 51 () + Cllvkl zr @) 1w |2 )
+ Wkl @) Okl 1.0y 1w [ 12 02)-
Thus, after taking the supremum over all w* € HY, () with |w*[lez, (@) < 1, taking the square and
integrating over [0, T%], we find
”atvk”%2(07Tk;H}“V(Q)’) < C||vk||2L°°(O,Tk;L2(Q))”ka%Z(O,Tk;Hl(Q)) + CHvk||%2(O,Tk;H1(Q))
+ CllllT = 0.7 11 ) 1k 1 2 0,510 (2
+ CH‘I’kH%oo(o,Tk;Hl(F))||@k|‘%2(o,Tk;H1(F))v
which immediately entails that

||8t’ukHL2(O,Tk;H1 (Q)") < C, if d=2. (350)

div
Concerning the bulk and surface phase-fields, we test (3.34b) with (¢, &) := Pz, ((*, £*). Recalling that
the functions mq and mpr (and thus also nr) are bounded, we use Holder’s inequality along with the
continuous embeddings H'(Q) — L*(Q), H(T') — L*(T") and H'(Q) — L*(T) to infer that

(@1, 0090, (€, | = |((Oubrs 0091, (¢ ),
< okl @ lvellmr @)1 E) I + Clluwll @) 1€, €7) I
+ Wkl @y okl a2 @) 1675 ) I + ClOk | 2oy 1(C7, €5 42

Hence, after taking the supremum over all (¢*,£*) € D, with ||(¢*,£*)|lp, < 1, we take the square of the
resulting inequality and integrate over [0, Tj]. This yields

10ehs B Vi) 720,101 < Dkl Foe 0,100 ) |10k T2 0, 0 02y + Cllisw 720,750 )
+ ”\I’kH%OO(O,T;Hl(F))||'UkH%2(O,T;H1(Q)) + C||@k||2L2(0,T;H1(F))~
In view of the uniform estimates (3.39), (3.43) and (3.48), we thus conclude
10 dr, O Vi) L20,135mr,) < C- (3.51)
Step 3: Extension of the approximate solution onto [0, 7]. We recall from Step 1 that the coefficient

vector (a¥ bF)T is determined as a solution of a nonlinear ODE system. Using the definition of the
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approximate solutions given in (3.33) as well as the uniform a priori estimates (3.39) and (3.43), we
obtain that for any T} € [0,T7), all t € [0,T}], and all 4 € {1,...,k},

laf (£)] + (b5 ()] = | (v(t), wi) 120 |+ | ((5(8), Wi (1)), (Gir &) 1o |
< vkl Lo 0,1:22(2)) + 1Pk, Vi)l Lo (0,1:22) < C-

This means that the solution (a*,b*)T is bounded on the time interval [0,7}) by a constant that does
neither depend on T} nor on k. Consequently, by the classical ODE theory, the solution can thus be
extended beyond the time T}". However, as (a*, b*) T was assumed to be a right-maximal solution, meaning
that Tj was assumed to be chosen as large as possible, this is a contradiction. We thus conclude that
the solution (a® b*)T actually exists on the whole time interval [0,7]. As the coefficients c* can be
reconstructed from (a¥, b*)T via the vector-valued algebraic equation mentioned in Step 1, we further
infer that the vector-valued coefficient function (c*)T also exists on [0,7]. This directly entails that
the approximate solution (vg, ¢r, Uk, pr, Or) actually exists on [0, T] and satisfies the discretized weak
formulation (3.34) everywhere in [0, T']. Moreover, as the choice of T} did not play any role in the derivation
of the uniform estimates, we further conclude that the estimates (3.39), (3.42), (3.43), (3.47), (3.48),
(3.49), (3.50) and (3.51) remain true when T} is replaced by T'. In summary, we thus know that the
approximate weak solution (vg, ¢k, Vi, ik, Of) satisfies the uniform estimates

||6tv"’||L%(o,T;H}“V(Q)/)
+ [[(Oebr, Ok L20,7507) + (D> Yi) || Lo (0,731 (3.52a)
+ [, ©r) L2 0,7522) + ([ (ks O | 20,7300y < €, if d =3,

10vvkll L2 0,7, (2)) T 10kl L 0,13220)) + 10kl L2 0,731 (9)) + 0k 20,7522 (D)
+ [[(0edr, 0V 22 0,7501) + (D1, W)l Lo< (0,77, (3.52b)
+ [ (k5 Ol 20,7502y + 1(1ks O ) 20,7301y < O, if d = 2.

Step 4: Convergence to a weak solution. In view of the uniform estimates (3.52a) and (3.52b), the
Banach—Alaoglu theorem and the Aubin-Lions—-Simon lemma (see, e.g., [13, Theorem I1.5.16]) imply the
existence of functions v, ¢, ¥, p and 0 such that

+ [[okll < o,1;2(0)) + Wkl 20,1 () + 10kl L20,7:22(0))

dyvy, — v weakly in L3 (0, T; HY, (Q)') if d = 3, (3.53)
weakly in L2(0,T; HL, (Q)) if d = 2, (3.54)
v — v weakly-star in L>(0,T; L3, (),

weakly in L?(0,T; H'(Q)) N L?(0, T; L3(T)),
strongly in L*(0,T; L3, (Q)) N C([0, T]; HY;, (), (3.55)
(Ordr, OrVy) — (049, 04 V) weakly in L?(0,T;D.,), (3.56)

(¢, ¥i) — (¢, V) weakly-star in L>°(0,T; D,,),

strongly in C'([0,T]; H®) for all s € [0,1), (3.57)
(pk, Or) — (11,0) weakly in L*(0,T; £?) N L*(0,T; Dy, (3.58)

as k — oo, along a non-relabeled subsequence. In view of (3.22), we set ¢ := a¥ and 6 := o~10. Using
Sobolev’s embedding theorem, we infer from (3.57) that

o — ¢ strongly in C'([0,7]; L"(€2)) for all r € [2,6), and a.e. in Q, (3.59)
U, — U strongly in C([0,T]; L™ (T")) for all » € [2,00), and a.e. on X, (3.60)

as k — oo, after another subsequence extraction. Recalling the growth assumptions on G' and G’ imposed
in (A3), we use the above convergences along with Lebesgue’s general convergence theorem (see [8,
Sect. 3.25]) to deduce that

G(a¥y) — G(a¥) strongly in L'(X), and a.e. on %, (3.61)
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aV) — o strongly in , and a.e. on 2., .
G (a¥ G (¥ ly in L?(2 d by 3.62

as k — oo. Moreover, using the growth assumptions on F’ from (A3), the uniform estimate (3.43) and
the continuous embedding H'(Q) < L(Q), we infer that F'(¢y) is bounded in L%/°(Q) uniformly in
k € N. Hence, there exists a function f € L/5(Q) such that F’(¢y) — f weakly in L5/°(Q) as k — oo.
In view of (3.59), we also have F'(¢r) — F'(¢) a.e. in Q as k — oo. By a convergence principle based on
Egorov’s theorem (see [17, Proposition 9.2¢]), we infer f = F’(¢). We have thus shown that

F'(¢r) — F'(¢) weakly in L5/°(Q), and a.e. in Q, (3.63)
as k — oo. Furthermore, it follows from (3.59) and (3.60) that

v(gr) — v(9) and  mq(¢r) — ma(o) a.e. in @, (3.64)
Y(a¥i) — y(aP) and nr(¥Pg) — nr(P) a.e. in X, (3.65)

as k — 0o. Moreover, we also have from (A4) and (A5) that

v(¢r) — (o) and  mq(¢x) — ma(9) in L"(Q), (3.66)
Y(a¥y) — v(aW) and np(¥g) — nr(¥) in L"(X), (3.67)

for all r € [2,00), as k — oo. Lastly, by (A4) and (A5), the weak—strong convergence principle and the
Lebesgue convergence theorem, we infer that

v(¢y) Dvy, — v(p) Do weakly in L*(Q), (3.68)
ma(or) Vor — ma(d) Vo weakly in L*(Q), (3.69)
Y(a¥y) v — y(a¥) v weakly in L*(X%), (3.70)

nr (V) Ve — np(¥) Vb weakly in L*(X), (3.71)

as k — oc.

We now multiply all equations of the discretized weak formulation (3.34) by an arbitrary test func-
tion o € C§°([0,T]) and integrate the resulting equations with respect to time from 0 to 7. Using the
convergences (3.53)—(3.71), we can then pass to the limit ¥ — oo to conclude that

T
/ (O, wi)py () o dt — / (v®@v)Vw,; o dx dt —|—/ 2v(¢)Dv : Dw; o da dt
0 Q

@ (3.72a)
:/ ,qu%wiadxdtf/”y(oz\I/)v~'wia+\IJVp®-wiodet,
Q by
T
/ <(6t¢>, 891/), (Ciagi)>p o dt —/ d)’v . VCz o dx dt —/ Yo - VF§¢ o dS dt
0 @ = (3.72b)
= —/ mg(qﬁ)Vu . VCZ odxdt — / TLF(\I’)VF@ . VF& odS dt,
Q by
/ ,uCiadxdt—l—/ 0¢& odSdt
@ > (3.72¢)

= / V¢ -V o+ F'(c;S)(i o dx dt + / OZQVF\IJ -Vré o+ aG’(a\If){i odS dt
Q D)

hold for all i € N and all test functions o € C§°([0,T]). Since span{w;|i € N} is dense in H}, (Q)
and span{({;,&;) |7 € N} is dense in D,,, this proves that the quintuplet (v, ¢, ¥, i, ©) satisfies the weak
formulation (3.16) for all test functions w € HY, (R2) and ((,€), (n,9) € D,. Reversing the change of

variables (3.22), we conclude that Definition 3.2(iii) is fulfilled.
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Integrating the weak formulation (3.16b) with respect to time from 0 to an arbitrary ¢t € [0,7] and
choosing ((,€) = (a, 1), we obtain (cf. (3.42))

/¢ dx—i—/ (t)dS:a/¢0dm+/\P0d5.

By the change of variables (3.22), this proves the mass conservation law (3.17) meaning that the condition
in Definition 3.2(iv) is fulfilled.
Furthermore, it follows from Strauss’ lemma (see [52, Corollary 2.1]) that

v € CW([0,T]; L3 (), and (¢, V) € CW([0,T]; D). (3.73)

In the two dimensional case, in view of the enhanced time integrability of d;v, we even obtain v €
C([0,T); L3, (2)). In summary, we conclude that the regularity condition (3.24) is satisfied and thus, by
the change of variables (3.22), Definition 3.2(i) is fulfilled.

In view of (3.35) and (3.36), we have

v1(0) — v strongly in L3, (), (3.74)
(qﬁk(O), \I/k(O)) — (¢0, Yo) strongly in £2, (3.75)

as k — oo, due to the convergence properties of the projections Pz, and Py, . On the other hand, we
infer from (3.55) and (3.57) that

vi(0) — v(0) strongly in HY; (), (3.76)
(61(0), ¥1(0)) — (4(0), ¥(0)) strongly in £2, (3.77)

as k — oo. In particular, we know from (3.73) that v(0) € L% (Q) and (¢(0),¥(0)) € D,. We thus
deduce v(0) = vy a.e. in Q, p(0) = ¢g a.e. in Q and ¥(0) = ¥qy a.e. on I'. By the change of variables
(3.22), we conclude that Definition 3.2(ii) is fulfilled.

To verify the weak energy dissipation law, let o € C5°(0,T") be an arbitrary non-negative test function.
Multiplying (3.37) by o and integrating on [0,T], we obtain

/0 E(vi(t), ¢r(t), a¥y(t)) o(t) dt

' / / | (2000 D+ ma (1)1 Vi) o(0) da dr (3.78)

T t
+/0 /o /r (7(04‘1%) |Uk\2 +nr(¥y) |Vp@k|2> o(t) dS dr dt
T

:/O E(Uk(o)a¢k(0),04\pk(0))0'(t) dt.

By the strong convergence in (3.55), it easily follows that

AT leklliz(m) te/ ( ||v||L2(Q)> o(t) dt, (3.79)

as k — oo. Similarly, by (3.61), we have

/OT (/F G(aWy) dS) o(t) dt — /OT (/F G(a®) dS) o(t) dt, (3.80)

as k — oo. By means of (3.57), we also infer

T
/ ( 196 + ||avr\If||Lz<r)) o(t) dt
0 (3.81)

k—o0

T
. 1 1
< liminf / (2||v¢k||i2(m +2|avp\11k||ig(r)> o(t) dt.
0
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In addition, in light of (A3) and (3.59), Fatou’s lemma implies

/OT < /Q F(9) da:) o(t) dt < lim inf /O ! < /Q F(ér) dx> o(t) dt. (3.82)

Combining (3.79)—(3.82), we obtain

T

T
/0 E(v(t), ¢(t),a®(t)) o(t) dt < liminf E(vi(t), ¢r(t), a¥y(t)) o(t) dt. (3.83)

k—o0 0

Thanks to (3.68)—(3.71) and the weak lower-semicontinuity of norms with respect to weak convergence,
another application of Fatou’s lemma entails that

/ // ¢) IDv|” + ma(é )|VM\2) o(t) dz dr dt
+/o // (v(@®) of +nr(2) V6] o(t) dS dr at

< liminf (/ /0/ v(éx) [Doil® + ma(60)|Vail?) o) dr dr di 50

k—o0

+/OT /Ot/r (v(o&'k)Ivkl2+nr(m)\vr@k|2) o(t) dS dr dt).

Recalling the growth conditions on F' and G (see (A3)), we use the initial conditions (3.35) and (3.36)
as well as the convergence properties of the projections P, and Pz, along with Lebesgue’s general
convergence theorem to infer

B (v, 60, @) = lim_ E(04(0), 64(0), aW4(0)). (3.:85)

Therefore, we conclude from (3.38), (3.78), (3.83), (3.84) and (3.85) that
T
| Be.00.a%@) o) a

[ [ (246) Do 4 ma(@9al?) o) @z ar

T ot (3.86)
2 2
-|-/O /0 /F(’y(a\Il) [v|” + mp () |VrO| ) o(t)dsS dr dt
T
S / E('UO,¢0,0{‘1]0) O'(t) dt,
0
which, in turn, implies that
E(v(t), 6(t), ot / / (20(6) 1DV 4+ ma(6)| Vuf?) de dr
(3.87)

t
+ [ [ (aw) lof + nr(w) [7r61) dS dr < E(vo, 0, aT0)
o Jr
for almost all ¢ € [0, 7.
It remains to show that the energy inequality (3.87) actually holds true for all ¢ € [0, T]. First, we notice

that the both integral terms in (3.87) depend continuously on time. Recalling the growth assumptions
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on G’, we further derive the estimate

1
/(G(a\I/(t))G(a\I!(s))‘ :// G/ (ra¥(t) + (1 — 1)l (s)) dr o (¥(t) — U(s)) dS
T rJo

< C/r (T4 [T+ [W(s)|97) [T(t) — U(s)| dS

<C (1 + ||\IJ( )||H1(F + ”\IJ( )HHl F)) H\I’(t) - \I’(S)”LQ(F)’

for all s,t € [0, T]. This implies that the function ¢ — [ G(a¥(t))dS is continuous on [0, T']. Furthermore,
recalling ¢ € C([0,T]; L?(2)) as well as (3.73), we deduce that the functions

t lo®)lie@y  t= VD), e laVee)lZ ), tH/QF(d’(t)) dz

are lower semicontinuous on [0, 7. Here, for the first three functions, we used the weak lower semiconti-
nuity of the respective norms. For the fourth function, we applied Fatou’s lemma.

Combining all these properties, it follows that the weak solution (v, ¢, ¥, u,©) satisfies the weak
energy dissipation law (3.87) for all times ¢ € [0, T]. Hence, reversing the change of variables (3.22), we
conclude that Definition 3.2(v) is fulfilled.

We have thus shown that the quintuplet (v, ¢, ¥, i, 0) is a weak solution of system (3.12) in the sense
of Definition 3.2.

Step 5: Higher regularity. We now assume that €2 is of class C? and, if d = 3, we further assume
p < 6. Thanks to the regularity theory for second order eigenvalue problems in [40, Proposition 4.1}, we
deduce from the ansatz (3.33b) that (¢, Vi) € L?(0,T;D, NH?) for all k € N. In view of (3.34c), the
pair (qbk (1), \Ilk(t)) is a weak solution of the elliptic problem

—A¢k(t) = fk(t) in Q, (388&)
—a?Ar U (t) + alndi(t) = gr(t) on T, (3.88Db)
or(t)|r = aPg(t) on T, (3.88¢)

in the sense of [40, Definition 3.1], where

(fr(®), 95 (1)) = (1 (t), Ok(t)) — Pz, (F' (¢ (1)), oG (aWk(1)))

for almost all ¢ € [0, T]. We now aim to prove uniform estimates that are independent of k by exploiting
(3.52a) and (3.52b). For this reason, the symbol C' will stand for a generic constant independent of k.
We first observe that

P2, (F(61(5)), oG (@ Wh(t)) |72 < | (F(61()), 0 (s (1)) [ .
Recalling (A3) and using Sobolev’s embedding theorem, we derive the estimate
[aG" (¥ ()| oy < C + CIELDO 2y < (3.89)

for almost all ¢ € [0,7]. Let now € > 0 be arbitrary. Without loss of generality, we assume p € (4,6).
Using the Gagliardo—Nirenberg inequality and Young’s inequality, we observe that

1E" (66 0) | 2y < €+ Cllok O 2610

p=d
< C+CHQSk(t)”Lg(Q)||¢k(t)”H22(Q) (390)
< C+ellor®) a2

In particular, this yields (fx(t), gx(t)) € £ for almost all ¢ € [0,7]. Introducing the functions

Yp :=a¥, and 6 :=a 'O, forany k€N,
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we infer that for almost all ¢ € [0, T, the pair (¢x(t), ¥ (t)) € L*(0,T; D1 N'H?) is a weak solution of the
elliptic system

—A¢k(t) = fk(t) in Q, (3913.)
—Arg(t) + Ongr(t) = a” ' gi(t) onT, (3.91Db)
G (t)|r = Yi(t) onT, (3.91c)

with ( fr@),a gy (t)) € L£2. Hence, by regularity theory for elliptic problems with bulk-surface coupling
(see [40, Theorem 3.3]), we deduce that (¢ (t),vx(t)) € H* with

[0k (), (1)) 1o < CI(Frlt)sa  gilt)) |22
< C(Hﬂk( MZz () + [|F" (o (t )||L2(Q) 10k ()12 + |G (¥n(t )||L2 )

<C+ OHMk(t)Hm(Q) + CHGk(t)Hm(F) + C€2H Pr(t), i (t )HH2

for almost all ¢ € [0,T]. Choosing e sufficiently small, we can absorb the e-dependent term on the right-
hand side by the left-hand side. Integrating the resulting estimate with respect to ¢ from 0 to T', we derive
that

T
Auwm»mmm%wsc. (3.92)

Recalling the convergence properties established in Step 4, we now pass to the limit £ — co. By means
of the Banach—Alaoglu theorem, we infer from (3.92) that (gb, w) € L%(0,T;H?). We further obtain

(frr o gr) — (1 — F'(¢),0 — G'(¢))  weakly in LY/5(Q) x L*(%)

as k — oo. Hence, by passing to the limit in (3.91), we eventually conclude that (3.19) is fulfilled in the
strong sense.

We now suppose that € is even of class C® and, if d = 3, we further assume p < 6. In the following, we
merely proceed formally by directly considering the solution (¢, ) of (3.19). Nevertheless, the reasoning
below can be rigorously justified by a suitable approximation argument.

Let € > 0 be arbitrary and without loss of generality, we merely consider the case p € [5,6). Applying
the Gagliardo—Nirenberg inequality and the Agmon inequality, we find

[F" (6(8)) V)| 2y < CIVED n2(0) + ClISOP >V (1) 220
gc+mwmhwmmnmwmmm
< C+ ClloWI o 19O e 16O 2 e
sc+awmn@wan@mz (3.93)
gc+mwmmmnammﬁ2
< CH+ O 1
< C+ellg(®)l o)

for almost all ¢ € [0,T]. Using Hélder’s inequality and the estimates (3.90) and (3.93), we have

17 (o )||H1(Q) = || 7" (4 )Hi?(ﬂ) + {|F//(¢(t))v¢(t)”i2(m

(3.94)
< O+ Cel|o(t) |73 (0
for almost all ¢ € [0,T]. Proceeding similarly, we derive the estimate
1G" (6 VOO 2y < C + el (Ol sy, (3.95)
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which leads to
16" () 1y < € + Cello®) s ry (3.96)

for almost all ¢ € [0,7]. We thus obtain that ( f (t),g(t)) € ‘H' and by regularity theory for elliptic
problems with bulk—surface coupling (see [40, Theorem 3.3]), we infer that (¢(t),¢(t)) € H* with

(&), ) [5 < CII(FE), 90) |7
< (1803110 + [ F (60 3 0y + 6@ oy + 16" (0 301 )
< C + Cllp(t) |y + OO oy + CE|| (6(8), 0 (0)) ||

for almost all ¢ € [0,T]. Choosing ¢ sufficiently small, we can absorb the e-dependent term on the right-
hand side by the left-hand side. Then, integrating the resulting estimate with respect to t from 0 to T,
we eventually conclude that (¢,1) € L?(0,T;H3).

This means that all assertions are established and thus, the proof is complete. (I

Proof of Theorem 3.4. We recall that the existence of a weak solution already follows from Theorem 3.3.
As the functions v, mg and mr are assumed to be constant, we assume, without loss of generality, that
v=1,mq =1 and mp = 1. In the following, we write C' to denote generic positive constants depending
only on €, the parameters of the system (3.12) and the norms of the initial data.

To establish the continuous dependence estimate (3.21), we now suppose that (v1, ¢1, %1, 11,601) and
(va, 2, P2, 12, 02) are two weak solutions corresponding to the initial data (v, (¢4, 14)), (v3, (¢3,13)) €
L2, (Q) x Dy, respectively. Once again, we employ the change of variables (3.22) introduced in the proof
of Theorem 3.3. Therefore, for o = /3 and i = 1,2, we define

\Iji = 04—11/’2’» i'e’a 1/% = Oé\IIiv
Ul = a1, ie., Ui =all,

0 0 . v (3.97)
0, = ab; ie, 6, =a "0,

nr(0;) == a*mp(¥) = a2

We further recall that the corresponding weak solutions (v;, ¢;, Uy, 15, ©;) exhibit the regularity (3.24)
for i = 1,2. Since d = 2 and Q is of class C?, we further have (¢;, ¥;) € L*(0,T;H?) for i = 1,2. Now,
we set

(’Ua ¢7 \117/1/, 9) = ('Ul — V2, ¢1 - ¢27 \IJI - \1]27M1 — M2, C'_‘)1 - 62)
In view of their construction in the proof of Theorem 3.3, the functions (v;, ¢;, ¥, 1;, ©;) satisfy the weak
formulation (3.25) for ¢ = 1,2. We thus obtain

(Orv, w1 () — / (v1 ®@v): Vw dx — / (v®wvg): Vwdr+ [ Vv:Vwdz
Q Q Q
= / uVor - wdx +/ Ve - wdr — / Y(a¥q)v - w dS (3.98a)
Q Q r
- / (v(@¥q) — y(a¥s)) vy - w dS — / U VrO - wdS — / UVrOs - w dsS,
r r r

(016.09),(C. ), — [ ér0-Veda = [ dva-VCda— [ W10 Vreas
T

X (3.98)
7/\:[}/02'Vr‘€d5:7/ V,u'VCdxf/fQVp@~Vp§dS
r Q r o
for all test functions w € H}, (), (¢,€) € Dy, where
h= A6+ F (1)~ F(6) aein Q. (39%)
O = —a?ArV¥ + oG’ (a¥) — aG' (a¥s) + adnd a.e. on Y. (3.99Db)
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Taking w = v in (3.98a), the classical chain rule formula that yields
ld 2 2 2
ia”UHL%Q) + [IVllz2¢q) + w0llvllz2(r)
S/(m@v):Vvdac+/MV¢1-vdx+/u2V¢~vdx (3.100)
Q Q Q
— / (’)/(05\111) — 7(04\112)) Vo -V ds — / ‘1/1VF@ v dS — / \I’VFGQ -v dS.
r r r
Here, we have used the assumption (A5) for the friction term 7 and the relation
1 . 9
(v®@wsy): Vode =—— [ (dives)|v]” dz = 0.
Q 2 Ja

Choosing (¢, &) = (¢, ¥) € D, in (3.98b), we find

d[1 1 1
G 3100+ 00| + [ - Voao+ & [ vre-vewas
r (3.101)
=/¢1’Uv¢d$+/¢’l}2v¢d$+/\l’10VF\I/dS+/\I/UQVF\I/dS
Q Q r r
We observe that
/V;L-V(;de:—/ ,uAgbdx—F/,u(?n(de
Q Q r
— 1800~ [ (F(00) = F(02) A0 do+ [ a0n0 ds
r
— 1800y — [ (F(01) = F'(62) A0 da -+ @1
+/a2@Apxp dS—/@(aG'(a\Ill) —aG'(aVy)) dS
r r
~ 180lx) = [ (F(61) = F'(62) Ad da -+ @1y
—a2/ VrO - Vr¥ dS—/@(aG’(a\I}l) — oG’ (a¥y)) ds.
r r
Since divws = 0 in €2, we further deduce that
L,
(]5’02'V¢d$2 vy -V *Cﬁ de =0
Q Q 2
via integration by parts. Hence, the differential equation (3.101) can be reformulated as
d 1 1
G 3190 + 3191y + 1801820y + 1012
:/¢1vv¢dl‘+/\lllva\I’dS+/\I’1)2VF\I/dS
@ r r (3.102)

+ <a2—a12> /vae-quf dS+/Q(F’(¢1)—F’(¢2))A¢ dz

+/@(aG’(a\I!1) — aG'(a¥y)) dS.
r
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Next, choosing (¢, &) = (u, ©) € D, in (3.98b), we find
1
((0:0,009), (1,0)),, + IVullZ2 (o) + ?HVFGH%Q(F)

(3.103)
:/¢1D~V,udx+/¢v2~V,udx+/\I!1v~Vp®dS+/\Ilv2~Vp®dS.
Q Q r r

Recalling that (¢;,;) € L*(0,T;H?), we infer that F'(¢;) € H'(Q) and G'(a¥;) € HY(T') a.e. in [0, 7]
for ¢ € {1,2}. We further conclude from (3.20) that
F'(¢1) — F'(¢2) = F'(a¥y) — F'(a¥s) = o*(G'(a¥y) — G'(a¥s)) ae. on X,

which directly entails (F'(¢1) — F'(¢2), oG’ (a¥1) — aG’'(a¥s)) € Dy, for almost every ¢ € [0,7]. In view
of (3.99), we thus have

(—Adg, 7042AI‘\I/ + adno) € L2(0’ T;Da).
Hence, exploiting Proposition A.2 with k = o and ¢ = q, the first term in (3.103) can be expressed as

<(8t¢7 8t\11)a (/-1’7 @)>D(y = <(8t¢7 atlll)a (_A¢a _QQAF\I/ + 048n¢)>pu

+((016,009), (F'(¢1) = F'(¢2), G (a¥1) — oG (a¥3)))

d[1 5 a? ) (3.104)
— 5 [31V0l @ + ST

+ <(8t¢, 8t‘1/), (F/(¢1) - F/((bz), OéG/(Oé\Ifl) - OéG/(Oé‘I’Q))>D .

e

Using this identity, (3.103) can be rewritten as

d |1 a? 1
|:2||v¢||%2(0) + 2||VF‘I’||2L2(F)] +VelZe@ + §||VF@||2L2(F)

dt
:/qslv.wdﬁ/gm-w dx+/\plv.vpe dS+/\I/v2~V1'*@ s (3-105)
Q Q T T
— (010, 0,%), (F'(¢1) = F'(¢2), aG' (a¥1) — aG'(aP2))),
Summing (3.102) and (3.105), we find
d |1 1 a?
G 31900 @ + 5100 + G ITR¥ g
1
+ [ ValZa (o) + @HVFGH%%F) + [ A¢][72 () + 1©1172(r
:/(bl’l)'V(bd{L‘—‘r/‘l’lU'Vr‘\I/dS-f—/W’Ug'VF\I’dS
Q r T
1
+ <a2a2>/vp@.quf dS+/ (F'(¢1) — F'(¢2)) A¢ da (3.106)
I Q

+ / O (oG (a¥;) — aG' (a¥s)) dS +/ $1v -V de
r )

—|—/ ¢02~Vudx+/\D1v~Vp6dS+/\Pv2-Vp6dS
Q r r

— (8¢9, 000), (F' (1) — F'(¢2), G (a¥1) — O‘G/(O‘\PZ))>DUL'
Observing that

/MV¢1~vdx+/¢1v-V,udx:O,
Q Q
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which follows via integration by parts since divev = 0 in 2, and collecting (3.100) and (3.106) together,
we end up with

d 1 5 1 9 1 2 OéQ 9
& [2llv||Lz<m el ) + 51 ze) + S IVePlze)

1
+ Vol 72i) +v0llvlZ2 ) + VAT ) + @HVF@H%%F) + 20220y + 1©1172r)
< /('v1 ®wv): Vode +/ Ve -vde — / (v(a¥y) —y(a¥s3)) vy - v dS
Q Q r

—/Wr%-vd5+/ $1v- Vo dx+/\111v-Vp\IJ dS+/\I!v2~Vp\Il ds (3.107)
T Q I T
1
+/¢v2.Vudx+/\I"u2-Vp®dS+(az—az)/vp@~vp\lld5
Q r T

+ [ (o) - Po) 20 dot [ ©(aG (b)) - 6'(aba) dS
Q r
— (016, V), (F'(61) — F'(62), 0 (a¥1) — oG (a3)) ), .
In order to estimate the right-hand side in (3.107), we recall that
lvillLo 0,720 < C, (D6, W)l oo 0,711y < C (3.108)
for i € {1,2}. By the Ladyzhenskaya inequality and the Poincaré inequality (3.10), we have

/Q (01 ®v) : Vo da| < o1 sy 9]l o | V0 L2

1 1
< Cllvallzs oy ol 0 1012 g 172122 )

. , (3.109)
< Cloillsa@llvlz2q) (IVollz2@) +0llvlzzm) ?
1 Yo
< gHVU”Zp(Q) + EH’UH%Q(F) + C||1’1H%4(Q)||”||%2(Q)~
Moreover, using Sobolev’s embedding theorem as well as Young’s inequality, we obtain
‘/ 12V v dz| < [[p2lls@) Vol s vl L2 o)
Q (3.110)

w
< EHQS”%—IQ(Q) + Cllp2llin@yllvl 2

where w is a small constant which will be chosen later on. Since d = 2, we have the continuous embeddings

HYT) < L>(T') and HY*(I') — LP(T) for every p € [1,00). Due to the trace theorem, it holds

H'(Q) — HY?(I') and consequently H'(Q) < LP(T) for every p € [1,00). Using (3.108) as well as the

assumption that v/ is locally bounded, we thus get

—/ (Y(a¥1) = y(a¥s)) va - v dS| < C|¥||psryl|v2ll L3y [[v] L2 (r)
I

<0

12
Exploiting the bulk—surface Poincaré inequality (3.10), the trace theorem and Sobolev’s embedding the-
orem, we obtain

- [ 995020 5] < 19 Oallnc ol
r

HU”%Z’(F) +C||U2||%11(Q)H‘I’Hip(r)' (3.111)

< O g2 0y |O2]| 1y 0] 11 ()

1 7o
< gHV’U”ZL?(Q) + 1*2”'”\\%2(1") JrC||®2||%rl(r)||‘I’||§1r1(1“)- (3.112)
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Proceeding similarly, we derive the estimates

and

U2

Q

for

/ \Ill'v . VF\I/ dS‘ < ||‘I’1||L6(r‘)||'U||L3(1“)||VI‘\II||L2(F)
r

/\I”Ug'
r

-V de

/‘I’UQ'
r

Vo dz

IN

IN

P11z llvlls @) VAl L2 (o)

1 Yo
§||VvH%2(Q) + TQ||U||2L2(F) + CH¢||%{1(Q)’

< Clollgr @) 1% a1y

1 7o
< §||V’U||2L2(Q) + EHUH%Z(F) + C||‘I’||§11(r)

Ve ds| < ] o ol | T

< Cllvall @) 1917 1)

IN

1l o

oy llvallzs @IVl Lz @)

1
< ZHVU”%?(Q) + Cllvall7r oy 1917 0y

Vi ds| < ||‘1’||L6(r)||112||L3(r)||VF@||L2(F)

_82

IVrOlL2ry + Cllvall o) 19l Fm )

Recalling (A3) as well as (3.108), we deduce that

| #en

— F'(¢2)) A¢ dw

<0 [ (@ lo?+ loap ) o2 ds

<C (1 + Hfbl“i;(i—z)(m + [l6a -2 Q)) [l o) 1Al L2(0)

< Clgllm (o)l A¢l 20
1

< §HA¢H%2(Q) + Clloln )

Recalling that HY(T') < L>°(T") (since d = 2), we also infer that

/@(QG/(Q\Pl) - O[G/(OZ\I/Q)) dS‘ § CHGHL2(F)||\II||L2(F)
r

1
< 5\\9\@2@) +ClI® 3 -

Regarding the final term, it follows by duality that

(@0, 000), (F'(én) -

< 1(0¢, 0:9) || D1,

< C)| (0, 0 ) |, (|| F'(6n) -

) Birkhauser

F(62),06 (1) - aG'(a¥a))), |
(F'(¢1) — F'(¢2), G (a®1) — aG' (a¥y))

I

F/(¢2)"H1(Q) + HG/(O‘\Pl) - G/(amz)HHl(r)) :

1
?”VF@”%’A’(F) + C”"I’”%{l(ry

‘(Oz2—12>/VF@'VF\I’dS‘ S
« T 8

JMFM
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(3.114)

(3.115)

(3.116)

(3.117)

(3.118)

(3.119)

(3.120)
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By comparison in (3.98b), we observe that
1(8:6,0:9) o, < C (llp1ll e @yllvlzze) + 9l Ls@ lvallza ) + %1l Lo yllvll L2y
9] Lo yllvallLsry + IVl L2@) + IVEOll L2 ry) (3.122)
< C (o1l @llvllizz @) + l9llce@)llvallLs@) + lvllp2m
+9 | Loy lvall sy + IVallL2 @) + IVEOllL2ry) -
Moreover, recalling (A3), we obtain

HFI ¢1 ¢2)||H1(Q)
HF (bl F/(¢ HLZ(Q) + HFN ¢1 V¢1 - FN(¢2)V¢2||L2(Q)
= HF/ ¢1 F/(¢2 HLZ(Q) + H FH ¢1) FU(¢2))V¢)1HL2(Q) + HFH(¢2)V¢HL2(Q)

< ( /Q g dw)é
) , (3.123)
+ ( [

BV ? dx) + 1 (8] oy IV 62500
< (1 1011750 2y oy + 12l 2y ) 911200

+C (1 =+ ||¢1||L12<p 3)(Q) =+ ||¢2||L12<p 3)(9)) ||¢)||LG(Q)HV¢1HL4(Q) + C||v¢)||L3(Q)
< C 1+ lprllwra)) l€lm @ + Cllollwrs .-

/ F' (7 + (1 - 7)62) dr

0

1
/ F"(1¢1+ (1 — 7)) dr

0

Similarly, we find
HGI(Oé\Ifl) — Gl(alIIQ)HHl(F)
< ||G,(O‘\Ill) - G,(O‘\I/2)HL2(F) + O‘HG//(O‘\Pl)VF\I}l - GH(Q\IJQ)VF\IJ2||L2(F)

+C||GH(OL\I/2)VF\I/HL2(F) (3124)

< CI¥| 2y + C[| (G (a¥1) = G"(@¥2)) VeUL | 14 gy
<O L2y + Cl¥| Lo () VT ¥l z2ry + CVE Y| 21y
<O
Combining the above estimates (3.122)—(3.124), we obtain
|~((@6,000), (F'(61) = F'(62), 0 (a1) = oG (a¥2))) , |
< gl @ IvllL2) (L4 lo1llwra) 10l ar @) + lollwia) + 19 a1 ry)
+ Cllvz|l a9l Loy (1 + l[é1llwra)) ol ar@) + 1ollwraw) + 1) mr))
+ Cllvz|l Lz 1% sy (1 + lo1llwra)) 10l ar@) + l1@lwra@) + 1% )
+C (lvllz2@y + IVull L2 @) + IVeOll L2 ry)
X (L4 llorllwray) lollar @) + Iellwrs@) + 19l mr))
=: Ry + Ry + R3 + Ry.
Using Sobolev’s embedding theorem, the Gagliardo—Nirenberg interpolation inequality, the trace theorem

and Young’s inequality, we infer that

(3.125)

Ry < Cligall=() (1 + o1llwrae) (||U||%2(Q) + ||¢H§{1(Q))
+ Cllr =@ I0llzzoy l@llwray + Cllé ey (0132 + 11w
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< 10||¢7||H2 @ F CllorllL (1+ ¢1llwracay) (”1’”%2(9) + ||¢>||§11(Q))
+C (61l + 6113w @) (101320 + 120301
< TNl + € (1 + 1613wy + 6111000 ) (lolay + 1813 ) + 113 ry)
Ry < Cllwallzaey (1 + lénllwrae) (16030 + 19130 r))
+ Cllvsllzs @16 o @llwrs
< N9l + € (1 + I61lram + Ilozliam ) (1605 @ + 1213w ) -
Ry < C (Jlvzllzsry + [[vzllzs@llorlwra) (”¢H%I1(Q) + ||‘I’||§{1(r)>
+ Cllvallpa@) ¥l Loyl ollwr a0
< C (1+ ol + ot Bnaey ) (1913 @ + 191 )
2 1
+ Clloall i@ |9 () 161551 191 e
w
< Z0ll3rzqay + € (1 + ozl @ + 8 lnay ) (16151 @) + 113 ) )
6 6 4
+ Cllvall s 113y 11
6 l3ray + € (1+ 02l ) + 101 acey ) (19130 + 190300
10 " 1H2(Q) 2llH () Hiw.4() H'(Q) HY(T) ) >

Yo 1 1
Ry < EHUH%?(F) + ZHVNH%?(Q) + @HVF@HQH(F)

2 2 2 3 2
+C (14 61 lnaay ) (16031 + 1%1r1 ey ) + Cllol G o 10l ey

IN

7o 2 1 2 1 2 w 2
< EHUHLZ(F) + ZHVIU’”LZ(Q) + @HVF@HB(F) + TO||¢||H2(Q)

+C (14 lolinay) (1913 + 11 r)) -

Plugging these estimates into (3.125) and exploiting (3.109)—(3.120), we eventually obtain from (3.107)
the differential inequality

d

2
1
3 3191+ 5100y + 5190y + STV | + 5190l

o 1 1
+ 5”””%2(1“) + §HVM||%2(Q) + T.tQ”vF@”%Q(F) + §||A¢||i2(9) + 5”9”%2(1“) (3.126)

w 1 1 1 a?
< 2ol + CF W) | 51013000 + 5191300 + 5181 + 5 19003,
where

Ft) =1+ [los(®)l s + lv2 (Ol @) + le2®)1 @) + 10201 @) + [61(0)F1.40)-

for almost all ¢ € [0,7].
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Now, reversing the change of variables (3.97), we infer that the original variables (v, ¢, ¥, i, 0) satisfy
the estimate
d |1 1 1 1 1
pn §H’U||2L2(Q) + 5”@5“%[1(9) + ﬁ‘w)“%z(l") + iHVNﬁHQLz(r) + §HVU||2L2(Q)
+ 2ol + IVl ey + S IVEO ) + 2140y + (3.127)
9 LX) T 5 Hliz2(0) o IVTYlL2(r) T 5 L2(Q) 9 L2(T)

w 1 1 1 1
< 5||¢||§12(Q) +CF (1) §H’U||ZL2(Q) + 5”925“?{1(9) + ﬁ‘w)”%?(l“) + §HVF7//||2L2(F)

In order to complete the proof, it remains to absorb the H?(£2)-norm of ¢. Since
p=—0A¢+ F'(¢p1) — F'(¢2) a.e. in Q, (3.128a)
0 = —Ary + G (V1) — aG' (¥2) + Ond a.e. on X, (3.128Db)

we use the regularity theory for elliptic problems with bulk-surface coupling (see [40, Theorem 3.3]) to
derive that

6120y < 116, 0) e < Cll(—A0, ~Art + nd)l|2:
< C (180132 + 1012y + (|G (1) = G'(02) a1 ) (3.129)

C
< Co (1861320 + a2 613a(ry ) + 5 161321
Multiplying the above estimate by ﬁ, and adding the resulting inequality to (3.126), we obtain

d |1 2 1 2 1 2 1 2 1 2 7o 2
) |:2'U||L2(Q) + §||¢||H1(Q) + ﬁHwHLQ(F) + §HVF¢||L2(F) + §||V’U||L2(Q) + ?”’U”LQ(F)

1, Lo LA o o 1 @\, ..
+ §||VM||L2(Q) + §||VF z2(r) + ZH Olz20) + Z” Z2r) + i, 2 11152 (o)

1 1 1 1
< CF() |:2||v%2((2) + §H¢||%11(Q) + @”wH%Q(F) + 2||VF¢||2L2(F)] :

1

300 We conclude that

Thus, choosing w <

d i, . 1 s 1 1 ,
E |:2|'U||L2(Q) + §||¢||H1(Q) + ﬁHwHLQ(F) + §\|erllm<r>
(3.130)

1 1 1 1
< CF(1) [2||U||2L2(Q) + §||¢H12ql(sz) + ﬁ”w‘&?(f‘) + 2||VF¢||%2(F):| .

Since F € LY(0,T), Gronwall’s lemma directly implies that the stability estimate (3.21) holds for all
t € [0,T]. As a consequence, the uniqueness of weak solutions immediately follows. Thus, the proof is
complete. O
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A. Appendix: Chain Rule Formula

Let k and o be two positive constants. We define the function ®7 : £2 — [0, 00| as

1 .
| 3Iver dz s [ SIvevras, it (6.0) € Do,

+ o0, otherwise.

7 (0,9) = (A1)

Proposition A.1. For any k € (0,00) and o € (0,00), the function ®F is convez, lower semicontinuous
and proper. The subgradient A% = 0®Y is given by

AZ(0,9) = (—A¢, —KArY + 00n¢),  for all (¢,¢) € D(A7), (A.2)

where
D(A,) =H*ND,. (A.3)

Proof. It is easy to see that @7 is convex and proper. The lower semicontinuity of ®7 immediately follows
from the weak lower semicontinuity of the norm with respect to the weak convergence.

Let us now consider the operator A7 : D(A7) C L2 — £? as defined in (A.2)—(A.3). First of all, we
observe that A7 is well defined since dn¢ € H=(T') for any ¢ € H2(Q). For any (¢,7) € D(A%) and
(¢,€) € D,, we have

(AZ(6,0), (6,8) — (C,6)) 2 = /Q _AY(S— () da + /F (—h A + 0Ond) (16 — £) dS

=/V¢'V(¢—<)dw—/8n¢(¢—od5

Q T

+ /F WV V() — €) dS + /F 0Ond() — £) dS
:/V¢-V(¢—<>dx—o—/an¢><w—f)ds

Q I

+/anrw-vp<w—5> d5+a/ran¢(w—£) as
Z/V¢'V(¢—C)d$+/fivr¢'vr(¢—f)d5

Q I

1 1

> [ 5IVoR do— [ 5197 da

+ [ 51vroR as — [ 5veg? as.

) Birkhauser


http://creativecommons.org/licenses/by/4.0/

JMFM Two-Phase Flows with Bulk Page 41 of 44 65

Thus, we found

(Ag(éa w)? (d)vw) - (Cv&))[? Z ‘I)Z(¢a¢) - ¢Z(<a§)7 for all (¢7¢) € D('A:)v (Cvf) S Da-

The above inequality can be easily extended to

("4:(¢7w>7 (¢a ¢) - (<7€))£2 > (I)Z((b’ ¢) - (PZ(C7£)7 for all ((b) w) € D('Ag% (C7§) € ‘62'

This implies that A, C 9P, i.e., D(A;) C D(0®,) and A (¢, ) € 0P, (h,v) for all (¢, ) € D(Ax).

In order to conclude that A7 = 997, we are left to show that A7 is maximal monotone in £2 x £2
namely R(I + A7) = L2. For this purpose, let us fix (f,g) € £2? and consider the equation (¢,1) +
A%(p, 1) = (f,g), which reads as

o—Ap=f in Q, (A.4a)
Y — KAPY + 00hp =g on T, (A.4b)
Plr = o9 onT. (A.4c)

A pair (¢,1) € D, is a corresponding weak solution if

((6), (6.6) o + /Q V6. V¢ dr+ /F KV Vié dS = ((1,9),(C.6)) o (A5)

for all ((,&) € D,. The existence and uniqueness of (¢,v) € D, solving (A.5) follows directly from the
Lax-Milgram theorem. Next, using regularity theory for elliptic problems with bulk—surface coupling (see
[40, Theorem 3.3]), where (f — ¢, g — ) € L2 is interpreted as the source term, we infer that (¢,v) € H>
and (A.4) holds almost everywhere. This entails the desired conclusion. O

Proposition A.2. Let x € (0,00) and o € (0,00). Assume that (¢,1) € L?(0,T;D,) N H*(0,T; D) such
that (—A¢, —kAry + 00nd) € L?(0,T;D,). Then, the chain rule formula
da
dt |2
holds for almost every t € [0,T].

V0l )+ 5 1900l | = (00000000, (=20, ~kAro + a0a)y, (A.6)

Proof. We define the function ® : £2 — [0, o0] as

L2 1o . 2
s | L3l ars [Suras ewec "

+ o0, otherwise.

It is easily seen that d is convex, lower semicontinuous and proper. In addition, the subgradient B : £? —
L2, B(¢p,1) = (¢,1) is Lipschitz in HY. Let us now consider ®* = ®7 + @ : £2 — [0, oo], which clearly is
a convex, lower semicontinuous, proper functional. Moreover, we have

* (¢, 1) > B(d,0) = [[(6,9)]|22  for all (¢,9) € L.

Thanks to [51, Lemma 2.1, Chapter IV] , we infer that A? + B is a maximal monotone operator with
domain D(A? 4+ B) = D(A7), which coincides with 9®*. In light of our assumptions, we recall that
(¢,) € L*(0,T;D,) N HY(0,T;D.). Then, since ¢|r = o1) on T', we observe that

00*(¢,¥) = (~A¢ + ¢, —KALY + 00nd + ) € L*(0,T; D).

Therefore, we are in position to apply [48, Lemma 4.1], which entails that t — ®*(¢(t), 9 (¢)) is absolutely
continuous on [0, 7] and the chain rule

d |1 1 K
pn §||¢||§{1(Q) + §||1/’H%2(r) + §HVF¢H%2(F)

= (016, 000), (= A + 6, KAL) + 006 + 1)),

(A.8)
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holds almost everywhere in [0, T']. On the other hand, by the classical chain rule formula (or, alternatively,
by using [48, Lemma 4.1] with J = ®), we know that

d [1 1
! 5”¢H%2(Q) + 5W||2L2(r) = ((0:6,0:0), (6, 0)) . (A.9)
almost everywhere in [0, 7). Finally, subtracting (A.9) from (A.8), we reach the claimed (A.6). O
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