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Abstract In this paper we prove existence of global strong-weak two-dimensional solutions
to the Navier-Stokes and heat equations coupled by the external force dependent on temper-
ature and the heat dissipation, respectively. The existence is proved in a bounded domain
with the Navier boundary conditions for velocity and the Dirichlet boundary condition for
temperature. Next, we prove existence of 3d global strong solutions via stability.

Keywords Incompressible heat-conducting fluid - Stability of two-dimensional solution -
Navier boundary conditions

1 Introduction

We consider a complete thermodynamical model of unsteady flows of incompressible ho-
mogeneous Newtonian fluids in a fixed bounded three-dimensional cylinder. The model
comprises evolutionary equations for the velocity, pressure and temperature fields. We re-
strict our considerations to temperature independent material coefficients, that is, the vis-
cosity and heat conductivity coefficients. We assume that the external force depends on
temperature in a very special way (see Theorem 1). The heat equation contains the dissipa-
tive heating term which follows from the general theory of incompressible heat-conducting
Navier-Stokes motions. We assume that the fluid is Newtonian, the internal energy is pro-
portional to the temperature and the heat flux is proportional to the temperature gradient.
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148 E. Zadrzyniska, W.M. Zajaczkowski

Let D = 2 x (—a, a) be a bounded cylinder, where £2 C R? be an open domain, L = 2a
is the length of the cylinder which is parallel to the x3-axis. The three-dimensional problem
under the consideration is as follows

v, +v-Vv—vro?v+Vp=a@)f inD,=DxR,,

divv=0 inD,,

0, +v-VO — 2A0 =v|D()|? in D,

v-n=0 on S, =S5 xRy, €8
nxrotv=0 on Sy,

6 =0, on Sy,

V=0 = v(0), Bli=0 =6(0) in D,

where S = dD, v = (v(x,1), v2(x, 1), v3(x, 1)) € R? is the velocity of the fluid, x =
(x1,x2, x3) are given Cartesian coordinates, p = p(x,t) € R is the pressure, 6 = 0(x,t) €
R, is the temperature of the fluid, f = (f1(x, 1), fo(x, 1), f3(x,1)) € R3 is the external force
field. The Cartesian coordinates x are such that x3-axis is parallel to the cylinder and it is
located inside it. By the dot we denote the scalar product in R3.

By D(v) = {vix; + Vjux; }ij=123 = Vv + Vo' we denote the dilatation tensor, rot* =
rotrot = —A which holds on any divergence free vector. Moreover, v > 0 is the constant
viscosity coefficient, s > 0 is also the constant heat conductivity coefficient and 6, > 0 is a
constant. Moreover, 7 is the unit outward normal vector to S. The boundary S is split into
two parts, i.e. S = S; U S,, where §; is parallel to the x3-axis and S, is perpendicular to it.
Additionally, S, = S>(—a) U S>(a), where S,(b) meets x3-axis at x3 = b.

The function o = «(0) from the r.h.s. of (1.1); will be determined later. The term «(6) f
generates the motion by heating and mechanically by the external force f. Similarly, the
term v|D(v)|? from the r.h.s. of (1.1); heats the fluid by the viscous dissipation.

The aim of this paper is to prove the existence and uniqueness of a two-dimensional
solution to problem (1), the global existence of sufficiently small three-dimensional pertur-
bations of the 2d-solution and the existence of a global solution to problem (1) close to the
two-dimensional solution assuming that the differences of external forces and initial data
are sufficiently small in appropriate norms.

The important assumption is such that the external force f does not decay in time. This
implies that the solution does not vanish as time tends to infinity. Then, via stability and
periodicity, the existence of stationary 2d and 3d solutions can be proved.

The stability of a two-dimensional solution to the Navier-Stokes system with a nonde-
caying in time external force has been examined in [21] and [23]. In [21] the system supple-
mented by the periodic boundary conditions is considered, while the paper [23] is devoted
to the system in a cylinder with the Navier boundary conditions.

Problem (1) is much more difficult than the problem considered in [19], where the r.h.s.
of (1)3 is assumed to be zero. Then in [19] it is proved that there exists a global solution
under the assumption that v ,, (0), 6 ., (0), f ., are sufficiently small in L,-norms. Hence the
obtained solution also has the same property. This means that the solution in [19] is close to
the two-dimensional solution. However, in [19], contrary to this paper, it is not possible to
control a behavior of solutions as time tends to infinity.

In paper [22] we proved the existence of a strong global solution to (1), 2367 with the slip
boundary conditions for velocity which are close for all time to a two-dimensional solution.
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The above mentioned result is obtained under much stronger assumptions about « than these
supposed in this paper. More precisely, we assumed in [22] that |« (0)] + |&'(8)| < «, for
6 > 6, > 0, where «, > 0 is a constant.

By a two-dimensional solution to problem (1) we mean functions w = (w;(xy, X2, 1),
wa(x1, x2,1),0) € R%, g = q(x1,x2,1) € Rand ¥ =9 (x1, x2, 1) € R which satisfy

w, +w - Vw +vrotrot? w + Vg =a(@)h  in 2, =2 xR,,

divw=0 in 24,

O +w- VO — xAY =v|D(w)|? in 24,

w-n=0 on Sp. = Sp x Ry, 2)
rot? w=0 on Sog.,

9 =0, on So4,

W= =w(0), V=0 ="10(0) in £2,

where S, is the boundary of £2, S| = Sy x (—a,a), rot? w = wy,, — wy,, rotY =
(@.xy> —9.x,) and b = (hy(x1, X2, 1), ha(x1, %2, 1), 0) € R2.
The direct calculation gives

rot> w = rotrot® w.

Therefore the main operators in (1); and (2); are compatible. Moreover, it is shown in [23]
that

n x rotwls, = 7 rot® wls,
and
n x rotwls, =0,

where n = (ny, n,,0), T = (ny, —ny, 0).
To show the stability of two-dimensional solutions of (2) we introduce the quantities

U=v—uw, n=p-—gq, x=60-71, g=f—h
which are solutions to the problem

u,+u~Vu+vrot2u+Vn=—w-Vu—u-Vw—}—[ot(G)—(x(z?)]f—i—a(l?)g in D,

divu =0 inD,,
Xe+u-Vx —xAx=—w-Vy —u-Vo+ U|ID)(M)|2 + 2vD(u) : D(w) inD,,
u-n=0 on Sy,
nxrotu =0 onS,,
x=0 on Sy,
=0 =v(0) —w(0) =u(0), Xli=0 =06(0) — 9 (0) = x (0) in 9-(3)
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150 E. Zadrzyniska, W.M. Zajaczkowski

To formulate main results of the paper we introduce the following notation:

k+1)T k+1)T

A\(T) = sup / Hh(t)\lz(mdﬂrsup / (LIGY 3
keNy pa keNy i

A = [rotw©]; o) + [2O]7 -

where T > 0, k € Ny = NU {0}.
The norms introduced above as well as norms occurring in formulations of the main
results are defined in Sect. 2.

Theorem 1 Assume that Sy € C?, 0 <o < %, T >0, hell,kT,(k+ 1)T; L,(£2)) N
Ly, (KT, (k + 1)T; Loo(82)) for all k € Ny, where r = # and A(T) < oco. Moreover,
assume that w(0) € H'(£2), divw(0) =0, w(0) - nls, =0, #(0) € Ly(£2), 9(0) > 6, for
some constant 6, > 0, a € C ([0, +00)) and |a (V)| < ay + a9 for ¥ > 0,, where a; >0,
a, > 0 are constants. Then there exists a unique solution

(w, 9, q) € H*'(2 x (KT, (k+ 1)T)) x C([kT, (k + DT]; L2(£2))
NLy(kT, (k+1)T; H'(2)) x Lo(kT, (k+ 1DT; H'(2)), k€N,

to problem (2) with fg qgdx =0 fora.a. t > 0. Moreover,

2 2 2
||w”H2’1(Q><(kT<,(k+1)T)) + ”19||C<[kT,<k+1)T];Lz(m) + ”ﬁ”Lz(kT,(k+1>T:H1<:2>>

2 - -
+ ||Q||L2(kT,(k+1)T;H1(Q)) = C(A], A2)7 (4)

where c(A;, Ay) does not depend on k.

Theorem 1 is proved in Sect. 3. The proof of Theorem 1 is based on the Faedo-Galerkin
approximations combined with a step by step method. Since we need in the proof H?-
estimate for the velocity and H'-estimate for the temperature, we assume that |o ()| < a; +
av¥° for ¥ > 6,, where 0 <o < % a, a; > 0. This restriction is generated by the dissipative
heating term appearing in the r.h.s. of (1);. In the case of the lack of the dissipative term,
the L ,-estimate for the temperature follows immediately, so the above restriction on « is
not necessary. To obtain estimate (4) we show that the data in time intervals [kT, (k 4+ 1)T],
k € Ny do not increase with k.

Our next result is the theorem about the stability of the two-dimensional solution obtained
in Theorem 1 in the set of three-dimensional solutions.

Let a > 0 be given. Then we define

M= {(hv f) € (L2.117C(R+; LZ(Q)) N L2r,loc(R+; LOO(Q))) X L2,100(R+; LOO(D)) :

37 > O such that 7 > a(A| (T) =+ Az =+ sup ”f”Lz(kT,(kJrI)T;Loo(D))}s
kEN()

where a = 45_250, Co > 0 is the constant from (43) and ¢, ¢, > 0 are the constants from

inequality (48).
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Theorem 2 Let Sy € C*, 0 <0 < % he Ljjoc(Ry; Ly(82)) N Loy jocRy; Loo(82)), where
r= ﬁ and let A|(T) < oo for every T > 0. Suppose that the assumptions of Theo-
rem 1 concerning w(0), ©(0) and « are satisfied. Let g € C(R,; Loo(D)), u(0) € H'(D),
divu(0) =0, u(0) - i1|s = 0, x (0) € Lo(D), 0(0) = b,, @ € C'([6,, +00)), |’ (0)| < a3 for

0 > 6,, where as > 0 is a constant. Assume that (h, f) € M. Moreover, suppose that

[rotu (|3, ) + X O, pe, =¥ o)
and
e H;(D) <8y forallt eR,. (©6)

There exists T > 0 such that if 8,y > 0 are sufficiently small and if (u, x,n) € H>'(D x
kT, (k + DT)) x LokT,(k + DT; H'(D)) x Ly(kT, (k + 1)T; H' (D)) with y, €
Ly(kT, (k+ 1)T; H"Y(D)) k € Ny, is a solution to problem (3) then

[rotu)[;, o + 1 x|}, <y forallt [kT,(k+1T], keNy (D)

and

2 2
”u”Hz-](Dx(kT,(kJrl)T)) +Ilx ||L2(kT,(k+1)T;H‘(D))

2 2 -
XL wr.gesvyr:m—1 oy T IV 6 anri000) =€V

Sforall k € Ny, ®)

where ¢ = ¢(T) does not depend on k and (w, v, q) is the two-dimensional solution to
problem (1), which exists in virtue of Theorem 1.

To prove Theorem 2 we derive a nonlinear differential inequality (see the proof of
Lemma 9) and then apply a contradiction argument.
Theorems 1 and 2 imply the following global existence result.

Theorem 3 Let Sy e C2, 0 <0 < %, he LyjocRi; Ly(82)) N Loy joc Ry; Loo(82)), where

r= % and let A\(T) < oo for every T > 0. Assume that the assumptions of The-

-2

orem 1 concerning w(0), ©#(0) and a are satisfied. Let v(0) € H'(D), divv(0) = 0,
v(0) - i|s =0, 6(0) € Ly(D), 6(0) > 6,, o € C' ([0, +00)), |’ (9)| < a3 for 6 > 6,, where
as > 0 is a constant. Moreover, assume that f € M, g € C(Ry; Lo (0)), and let condi-
tions (5)—(6) be satisfied. There exists T > 0 such that if § and y are sufficiently small then
there exists a unique global solution (v,0, p) € H>'(D x (kT, (k + 1)T)) x C([kT, (k +
DT]; Ly(D)) N Ly(kT, (k+1)T; H' (D)) x Ly(kT, (k + 1)T; H' (D)), k € Ny of problem
(1) with [, pdx =0.

In view of Theorem 1 we prove Theorem 2 by using estimates (7)—(8) derived for the
Faedo-Galerkin approximations.

There is a wide literature concerning equations describing motions of incompressible
heat conducting fluids. Papers [6, 8, 10, 16, 19] are concerned with solvability results for
the Boussinesq equations, that is, for equations (1), 23, where v|D(v)|? disappears. Kagei in
[10] and Morimoto in [16] proved the existence of weak solutions to the three-dimensional
Boussinesq equations with temperature — independent viscosity, while in [8] the weak solv-
ability of the three-dimensional problem with temperature — dependent viscosity has been
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152 E. Zadrzyniska, W.M. Zajaczkowski

examined. Diaz and Galiano [6] showed existence of weak solutions to the following initial-
boundary value problem

v, +v-Vuv— diV(v(Q)]D)(v)) =F@), divv=0
0, +v-VO—Ap®)=0

vls=0, ¢@)s=¢p,

under some restrictions on the functions v(6), (), F(6).

The question of the uniqueness of a solution to the two-dimensional Boussinesq equa-
tions with the Dirichlet boundary conditions and with temperature dependent viscosity has
been studied in [9].

The recent papers concerning the Boussinesq system are [2] and [15]. In [2] Brandolese
and Schonbek examine a large time behavior of both weak and strong solutions to the three-
dimensional system. Liu and Li [15] study the stability question for the Cauchy problem to
equations of type (1), where the r.h.s. of (1); vanishes and the r.h.s. of (1); equals fes, ez =
(0,0, 1). They consider two solutions (vy, 61) and (v, 6,), where |6, (0)||z, and [|62(0) ||, +
[[ua (0) || 512 are sufficiently small. The following stability is shown: v; — vy, 6; — 6, are small

if initially they are small. Since the Cauchy problem is considered, the technique of used
function spaces is in the spirit of the French School. In contrast to our result solutions in
[14] converge to zero as time tends to infinity.

Papers of Kagei [11, 12] are devoted to the two-dimensional system (1); 3 where the left-
hand side of equation (1); contains also the term —e; - v, e; = (0, 1). Considering both the
periodic and Dirichlet boundary conditions the author discusses the existence, uniqueness
and large time behavior questions in dependence on assumptions about the right-hand side
of (1); and initial data. Kagei [11] touched the very difficult 2d Bérnard convection problem.
For a strongly nonhomogeneous boundary condition for the temperature the motion becomes
very chaotic, so the concept of the strange attractor appears. The author relaxes the boundary
condition on the temperature assuming that it is more homogeneous. Then he is able to
derive many qualitative properties for the obtained weak solutions.

The Navier-Stokes system with temperature dependent viscosity coupled with the equa-
tion of conservation of internal energy has been studied in [3, 5, 7, 17].

Bulicek, Feireisl, Mdlek [3] and Bulic¢ek, Kaplicky, Mélek [4] proved the existence of
suitable weak solutions to the Navier-Stokes-Fourier system in [3] and to the Stokes-Fourier
in [4]. Moreover, Feireisl and Mélek [7] studied the existence of weak solutions to the
Navier-Stokes-Fourier system with temperature dependent viscosity. Naumann [17] proved
the existence of weak solutions to system (1);—(1); with the Dirichlet boundary conditions
and with temperature-dependent viscosity and heat conductivity coefficients. Moreover, it
is assumed that the r.h.s. of (1); disappears. Consighlieri, Rodrigues, Shilkin [5] consider
problem similar to (1);—(1); with temperature-dependent viscosity in 2d-torus, that is, with
periodic boundary conditions. The existence of weak solutions is proved. Moreover, the
viscosity coefficient v = v(@) satisfies vy, v, vy < v(0) < v,, where vy, v, are two posi-
tive constants. Kagei, RuZzicka, Thiter [13] proved the existence, uniqueness and stability
of the motionless state for system of type (1), where v - Vv and v - V@ disappear. But in
(1); additionally appears the term v - f. They proved the existence of an unique solu-
tion in the class: v € C([0,T]; D(PA)), 6 € C([0, T]; H*(2) N H} (£2)), where P is the
Helmbholtz projection. Shilkin in [18] studies the classical solvability of the coupled system
of two nonlinear parabolic equations with temperature-dependent viscosity which models
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a Poiseuille-type flow of an incompressible viscous fluid. He shows the existence of solu-
tions to equations simpler than (1) because the terms v - Vv and v - V6 disappear. More-
over, it is supposed that «(#) = 1. The considered system is complemented by the Dirichlet
conditions for the velocity and temperature. The problem is considered in a bounded do-
main.

The paper consists of four sections. In Sect. 2 notation and some auxiliary results are
introduced. In Sect. 3 the two-dimensional problem is considered. Some useful a priori
estimates are derived and Theorem 1 is proved. Section 4 contains the proofs of Theorems 2
and 3.

2 Notation and Auxiliary Results

Let Ny = N U {0} and let 2 C R" be an open set. By L,(£2), p € [1, oo] we denote the
Lebesque space of integrable functions and by W'(£2), m € Ny, p € [1, oo] the Sobolev
space. In the special case of p =2 we use the notation: H™ (£2) = W' (£2).

Let I C R be an open interval. Then H>!(£2 x I') denotes the space of functions with
the finite norm

1/2
2 2
”u”szl(Qxl) = (”ul ”LZ(QXI) + Z ||D?u||1‘2(g><1)> s
0<|er|<2
Whereszafll...Bf:, | =a;+ - +a,, 0 €Ny, i=1,...,n.

Let X be a Banach space. By L,(I; X) we denote the space of all measurable functions
u : I — X with the finite norm

1/p
||M||L,,(1:X)=</ ||M(l)||§df> ifl<p<oo
7

and
1l 2o ;) = €SSSUP, ¢4 ”M(f) HX
By C(I; X) we denote the space of all continuous functions u : / — X with the finite norm

lulleid.x) = sup”u(t) ”x
tel

Letu = u(xy, ..., x,) be a scalar-valued function defined on £2 C R", n =2, 3. Then by Vu
or u, we denote the gradient of u. For u : 2 — R", n =2, 3, by Vu or u, we denote the

matrix [uiy; i j=1....- Moreover, then |u,| = /ijzl luin, 12

We need the following lemma.
Lemma 1 Let 6(0) € L,(D) and assume that 6(0) > 0, for some 6, >0. Moreover, assume
that functions v, 6 such that Vv € ng (Dx kT, (k+1)T)), ke Ny, 0 e LQ (D x (kT, (k+
DT)), k € Ny satisfy (1). Then ‘

0>6, aeinDx (kT,(k+1)T), ke€Ny. ©
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154 E. Zadrzyniska, W.M. Zajaczkowski

Proof Multiply (1); by (6 — 6,)_ = min{6 — 6,, 0}. Then

d
- /(9 —6)%dx + 2%/W(9 - 49*)_‘2dx = 2u/yD(v)|2(9 —6,)_dx <0
D D D

forall ¢ € (kT, (k+ l)T), k € Np.
Integrating the above equality with respect to time yields

/(9 —0,)%dx + 2 / V@ —6,)_|*dxdt
D

Dx(kT,(k+1)T)
=2v / ID)[*(6 — 6,)_dxdt + /(e(kT) —6,)’dx, keN,.
Dx (KT, (k+1)T) D

The Lh.s. of the above equality implies that 8 — 6, € Lo/3(D x (kT, (k + 1)T)). Then, by
the Holder inequality, the first integral on the r.h.s. is bounded if D(v) € Lag/7(D x (kT, (k+

nT)).
Hence
/(9 —6,)%dx < /(e(kT) —6,)’dx =0,
D D
so (0 —6,)_=0a.e.in D x (kT, (k+ 1)T), which implies (9). |

Consider the problem
Wyy, — Wiy, =b in £2,
Wiy, + Wo, =0 in 2, (10)
w-n=0 onSy,

where £2 C R? is an open domain, Sy is the boundary of £2.

Lemma 2 (See [23]) Let Sy € C**!, b e H*(2), s € Ny. Then there exists a solution w €
HS*1(2) to problem (10) and

lwll gs+1 @y < cllbllas@)-
Now, consider the elliptic overdetermined problem
rotu=>b in D,
divu =0 inD, (1)
u-n=0 onsS,

where D C R? is a cylinder.

Lemma 3 (See [20, 23]) Let §; € C'*', b e H (D), i = 1,2, divb = 0. Then there exists a
solution u € H'*'(D) to problem (11) and

||M||Hi+'(D) = c||b||Hf(D)7 i=0,1, HO(D) = Ly(D).
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In Sect. 3 (see Lemma 5) we need the following lemma.
Lemma 4 Let w be a sufficiently regular function satisfying
divw=0 inS$2,
(12)
ot w=0 onsS,.
Then
/w - Vw - rotrotw@dx = 0.
2
Proof Since rot® w = wy,, — wiy, and rotd = (P, , —¢y, ), we have
p 2)
/w -Vw - rotrotw'“dx
2
= (2 (2)
= /[w . le(rot w)x2 —w- sz(rot w)ﬂ]dx
2
= 2 )
= /[(w - Vw rot w)x2 — (w - Vw, rot w)Xl]dx
2
— /[(w -Vuwy)y, rot® w — (w - Vwy)y, rot® w]dx
2
=— /(w -Vwsn; — w - Vwiny) rot® wd S,
So
— /(w “Vwiy, —w - Vwsy,) rot® wdx
2
— / (Wiay Wiy F Waay Winy — Wiy, Wy, — Way, Wayy) 101 wdx
2
=L+5L+15.
By condition (12), we get that I; = 0. Next, by (12),
1
L= / w - Vrot® wrot® wdx = 3 / w - V(rot® w)zdx
2 2
1 = (rot@ )>
=5 w - n(rot® w)“d Sy =0.
So
Finally,
L=- / divw(rot® w)’dx =0.
2
This concludes the proof. ]
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3 Existence of a Solution to Two-Dimensional Problem

First, we derive a priori estimates for a two-dimensional solution to problem (2). Introduce
the function ¢ = ¥ — 0,.. Then system (2) takes the form

w; —w - Vw +vrotrot? w 4+ Vg = a(® +6,)h  in £,

divw =0 in 2,
z§,+w-Vz§—%Az§:v|D(w)|2 in £2,,

w-n=0 on So,, (13)
rotP w =0 on Sy,

=0 on Sos,

wli—o =w(0), Fli=o=10(0) in £2,

where 9 (0) = ¥ (0) — 6,. Assume that
3(0) > .. (14)
Then ¥ > 0, a.e. in 2 (see Lemma 1). Suppose also that
a € C([6s, +00))

and
la(®)| <ay+ a7 for v > 0,, (15)

where a1 >0,a, >0,0 <0 < % are constants.
Introduce the notation

i ]
X(1) = l[rotwll? g + 17y,

i _
Y(t) = rotw] g + 17 | yce-

Lemma 5 Let Sy € C? and T > 0 be fixed. Assume that conditions (14)—(15) are satisfied
and let w(0) € H'(£2), divw(0) =0, w(0) 7|5, =0, ¥(0) € Ly(82). Moreover, let

(k+1)T (k+1)T

2 2r
A =su / h(t) dt + su / h(t) dt < 00,
1 kekﬁ’) H ||L2(s2) kgﬁ% ” ||L4(.Q)
where r = ﬁ Assume that (w, 9, q) is a sufficiently regular solution to problem (13).
Then
A
X(kT)SW‘FX(O)EAz, (16)

where ¢y, ¢; > 0 are constants from inequality (21). Furthermore,
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X (@) +/Y(t’)dt’ <c(A + Ay), (17)
kT

where t € (kT, (k+ 1)T], k € Ny, ¢ > 0 is a constant.

Proof Multiplying equation (13); by rotrot® w = —Auw, integrating over £2 and using
Lemma 2 yields

1d _
EE” rotwlliz(m + vl rotwlli,l(m = —/oz(z? + 0, )hAwdx.
2
Using (15) we have
d 2 2
E” rotwllz, ) + 2v|| rotw||Hl(Q)

<c(ItllLy 1917, @ AWy + 17l @ | AwliLye)-

where (|31, @) = (/, #*7dx)# for0 <o < 1.

By the imbedding theorem, Young inequality and Lemma 3 we get

2

d
2
o lrotwllz, ) +2vll rotw||H1(Q)

2 2 3112 2
< rOtw”Hl(Q) + C(E)(”h||L4(Q)||19”Lja([2) + ”h”LZ(Q))'
Assuming that ¢ is sufficiently small we obtain
d 2 2 2 51120 2
77 IrotwllL, o) + el rotwily, o) = e (Ilhl7, @ 191750 + 1817 ,a))- (18)

Now, multiplying (13); by & gives

1d - _ 2= _
Eanﬁniz(mw/|W|2dx=v/|m>(w>| 9dx < cllwlip g 19 lla@)  (19)
2 2

Using the Poincaré inequality and Lemma 2 we obtain

d - _
2 2
E”ﬁ”Lz(Q) +allfllLy@) = cllwllyz o) < callrotwlly g - (20)

Multiplying (18) by a constant cs > 0 so large that <> > ¢4 and adding (18) and (20) we
get

d 2 3 2 3
E(” rotwlly, o) + 1911 2,2)) + (Il rotw/ o) + 19012,2))
2 =2 2
< C(||h||L4(g)||l9||L(;(g) +12117,@)

= 8||l_9||L2(.O) + C(S)(”h”il(g) + ”h”iz((z)),
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1 I
20>1’r_r’7l_

where we used that 20 < 1 and applied the Young inequality with r’' =

ﬁ. Choosing ¢ sufficiently small we have

d ) _ _ ) _
E(” rotwll7, @) + 19 l1Ly@) + €1 (I rotw|[31 g, + 191 L,2))

= 2 2
= CZ(”h”LZ(_Q) + ||h||L2(9))~

Hence
d _ _
XX S E(IhNE,) + 1117y e)- 1)
SO
d cit = C|t 2r 2
E(e X) < Cye (||h||L4(Q) + ||h||L2(m).
Therefore,
t
X <& f (1T o) + 18], o))t + e DX (kT (22)
kT

fort € (kT, (k+1)T], k € Ny. Inserting t = (k + 1)T to (22) implies

k+1D)T
X(@+DT) <8 [ (IO gy + 1) [ + XD,
kT

Therefore, by iteration inequality (16) follows. Moreover, integrating (21) over (kT t) and
using (16), we get (17). O

Lemma 6 Let the assumptions of Lemma 5 hold. Then

2
sup w10, < (A1 +A2) forkeN (23)
kT<t<(k+DT

and

”w”iz(kT,t;Hz(Q)) + ||l§||iz(kT,t;H'((2)) < C(Al + AZ) for re (kT, (k+ I)T], ke NO7 (24)

where ¢ > 0 does not depend on k.

2

Proof Estimate ||w||H1(m

the estimate

<c| rotwl|%2(m (see Lemma 2) and (17) imply (23). Next, by

2
H2(2)

2

S C” r0tw||H,(Q)

llwi
we get
IWI7, g7 m2cy < €A+ A). (25)

Now, integrating (19) over (kT,1t),t € (kT, (k + 1)T], k € Ny and using (17) and (25) we
obtain
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”7‘_?”%2(](7",[;1.[1(9)) = C(Al + A2)'

This ends the proof. O

Lemma 7 Let the assumptions of Lemma 5 be satisfied. Let (w, ¥, q) be a sufficiently reg-
ular solution to problem (13). Then

2 2 2 2 2
1wl Zy@xar.asnry T 10, ar @ a1 1V @xwr.ainry < (AT A2).

where ¢ does not depend on k.

Proof Multiply (13); by w; and integrate over §2 and with respect to time from k7 to
(k+1)T. We get

2
w17, @ xr. @ty +/|r°t(2)w((k+1)T)| dx
2

k+1)T *k+DT
50( / /|a(l§+9*)hw,|dxdt+ / /Iw-Vw~w,|dxdt
kTR kTR

2 2 2
+/|rot( Jw(kT)| dx) <ellw i, @xr,k+n1y)
2

(k+1)T k+1)T
+c( / 1L 1915, 0|yt + / ||h||L2(m||w,||L2<mdt)
kT kT
(k+1)T
+c(8)< / /|w|2|wx|2dxdz+/|rot<2>w(kT)|2dx>. (26)
kT 2 2

Using in (26) the estimate

(k+1)T

1Al Ly 1D N7, o) lwell Ly dt

T
k+1)T
2 <12 2
<ellw i, xr,@+nry (&) kT(i“(EH)T 191750 / 17217, 24t
T kT

next applying Lemmas 5-6 and assuming that ¢ is sufficiently small we obtain

2
llw; ||L2(9><(kT,(k+l)T)) <c(Ay, Ay).

Next, (13); yields

2
IVallL,@xwr.w+nr)

2 2
< c(lwellZ,@uar.wsnry 1N ar w22
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2 2 2
Hlwlcwr.arvraiey MWL ar aenr w2y T Wy ey La02))

3112 2
F I e s vy Locon I Lyar. s nrizacen)

<c(Ay, Ay).

Finally, equation (13); and Lemmas 5-6 imply

3 112
”ﬁf||L2(kT,(k+l)T;H*‘(S?))
k)T
2 2 Y 2
<c(lI9 I, wr.esnrm@y T Il 2 10 M7y 201
kT
kDT
2 2
+ / 12 o 0 12, )
kT
=2 2 Q12
<[00, 0rwrvr @y T 1WIEGr @y P r aonrm @)

2
+ ”w”Lz<kT,<k+1>T;H2m>>)]

=c(Ay, Ar).
This ends the proof. ]

Now, our goal is to prove the existence of a strong-weak solution to problem (13). Denote

V = the closure of {v € C*(£2) :divv=0,v-7=00n S} in H'(R2).

Definition 1 Let 7 > 0 be given. We call a function (w, ) a weak solution to problem (13)
ifwe LookT, (k+ 1)T; Ly(§2)) N Ly(kT, (k+ 1)T; V), 9 € Loo(kT, (k+ 1)T; L1(£2)) N
Ly(kT, (k+ DT; HL(2)), w; € Lo(kT, (k+1)T; V¥), 9, € Ly(kT, (k+ 1) T; H~'(2)) for
all k € Ny and

d
o w-¢dx+v/rot(2) w-rot(2)¢dx+fw-Vw-¢dx
2 2 2

= / a(®+6)h- ¢dx foreveryp eV,
I}
in the sense of distributions on (kT, (k + 1)T),

d - - _

E/mﬁdx—l—%/Vz?»prdx+/w~Vz9de
2 2 2
= v/|]]])(w)|2wdx for every ¢ € HO1 (£2),

2

in the sense of distributions on (kT, (k + 1)T),

wli—r = w(kT),
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imir = O (kT)
for all k € Nj.

Definition 2 The triple (w, g, ¥) is called a strong-weak solution to problem (13) if (w, 53
is a weak solution to (13) and if additionally w € Lo (kT, (k+ 1)T; H'(22)) N Ly (kT, (k +
DT; H*(£2)), Vg € Ly(kT, (k + 1)T; L,(£2)) for all k € N.

Now, we can sketch the proof of Theorem 1.

Proof of Theorem 1 We prove the existence of a strong-weak solution to problem (13)
by applying the Faedo-Galerkin approximations. Let {¢;}72, and {;}72, be bases in V
and HO1 (£2), respectively. For each m € N, we define an approximate solution w,,(t) =
S Cim @i, V() = Y1, dim ()Y, which satisfies the following system of ordinary
differential equations

/w;n(r).¢jdx +u/rot<2> Wy, (2) - rot® q)jdx-l—/wm(t) -Vw, (t) - ¢;dx

2 2 2

- f (B (1) +0,)h(0) - §;dx

2

forj=1,....m, t€[kT,(k+1)T], keNy, 27

/lg‘,/n(t)lpjdx+%/V1§m(t)~ijdx+/wm(t)-Vf’,,,(t)wjdx

2 2 2

:v/I]D)(wm(t))lzl/fjdx forj=1,....m, te[kT,(k+1DT], keNy, (28)
2

W |t=kT = WkTm,
Ui li=kr = Dirm,

where wyr, € span{@y, ..., dn}, Wirm — w(kT) strongly in V as m — oo, Derm €
span{yri, ..., ¥}, Oxrm — O (kT) strongly in L2(£2).

We choose a special basis {¢;}72, which consists of the eigenfunctions of the Stokes
system with Navier’s boundary conditions, that is, ¢; and some p; satisfy

—vA¢j+ij:qubj in £2,

divg; =0 in 2,

(29)
¢;j-n=0 on S,
rotg; xn =0 on Sy,

where A; — 00 as j — oo. In what follows we will use the weak formulation of (29), that
is,

v/rot¢j-rotvdx:Aj/¢j-vdx YveV, j=12,... (30)
2 2
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Now, we multiply the both sides of (27) by A; and use (30) to the first and second term on
the left-hand side of (27). We also use the equality [, rotw,, () - 1ot ¢;dx = [, rotw,, (1) -
rot¢;dx. To the other two terms in (27) we apply (30) and the identity

/rotd)_,« -rotvdx = —/v~rot2¢jdx YveV.

2 7]
Next, multiplying the resulting system of equations by c;,, and summing for j =1,...,m
we get
ld 2 2 3 2
EE” rot wm||L2(_Q) + v|| rot w,, ”H‘(Q) =— [ a(®, +0,)hrot" w,dx,
2

where we used that by Lemma 4

/ Wiy () - Vwy, (¢) - rot® w,, ()dx = 0.
2

Similarly, multiplying (28) by d;,,(¢) and summing for j =1, ..., m we obtain

1d

3o 1Bl )+ / V9, [dx = v / ID () [Fnd.

2 2

Then repeating the considerations from the proofs of Lemmas 5-7 we derive the following
estimate

lwin | Lo e, k)T vy + N Wil Ly 7, k1T H2(82))
+ ”ﬁm ”Loc(kT.(k-f—l)T:Lz(Q)) + ”ﬁm ||L2(kT,(k+1)T;H(} )
F lwa ot k0732 @0) + 10me | Lyoer, a1y 512y

SC(AhAZ)? (31)

where c(A;, A;) does not depend on k. By (31)_and the Aubin-Lions lemrrla (see [14],
Theorem 5.1) there exist subsequences of w,, and ¥, still denoted by w,, and ¥, such that

w,, — w weakly in L, (kT, (k + 1)T; H*(£2))
and * -weakly in Loo(kT, (k+1T; V),
Wy — w; weakly in Ly (kT, (k + T3 Ly (R2)),
w,, — w strongly in L, (kT, (k + DT; H'(2)),
B — O weakly in Ly (kT, (k + 1)T; Hy (R2))
and x-weakly in Lo (KT, (k + 1)T; L2(£2)),
Be — O weakly in Ly (kT, (k+ D)T; H™'(2)),

B,y — ¥ strongly in Ly (kT, (k + DT; Ly (R2)).
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The above convergences enable passing to the limit in (27)—(28) in the standard way (after
multiplying (27)—(28) by appropriate functions of # and integrating them in [kT, (k + 1)T]).
In particular passing to the limit in the term on the r.h.s. of (27) is possible thanks to the
strong convergence of O in Lo (KT, (k + DT; L,(£2)), which yields that for a subsequence
of ¥,, we have

Oy — 0 ae.in 2 x (kT, (k+ DT).

Therefore,
a(@y +6,) > a@+6,) ae.in2 x (kT,(k+1DT).
Moreover,
k+1)T
/|a(5m + 0 dxdt < (11812 6. nyrLacay) < C
kTR

Hence (see [14], Lemma 1.3)
a(@y +6,) > (D +6,) weaklyin Ly(2 x (kT, (k+ 1)T)).

The last convergence suffices to pass to the limit in the r.h.s. of (27). This way we obtain that
(w, g, ¥) is the strong-weak solution to problem (13). This ends the proof of Theorem 1. [

4 Stability of Two-Dimensional Solution

To prove the stability of the two-dimensional solution which exists in virtue of Theorem 1
we need some a priori estimates of solutions to problem (3). Assume that

6(0) > 0., (32)
where 6, > 0 is the constant from assumption (14) and
/()| <a3 for6 >0, (33)

where a3 > 0 is a constant. First, we formulate the lemma

Lemma 8 Ler (32)—(33) and the assumptions of Theorem 1 be satisfied. Assume that f €
Ly 10c(Ry; Loo(D)). Moreover, assume that (w, ¥, q) is the two-dimensional solutions of
problem (1) which exists in view of Theorem 1. Let (u, x, n) be a sufficiently regular solution
to problem (3). Then

d 2 2 202 2

E(” rOt””LZ(D) +1x ||L2(D)) + C(” rot ””LZ(D) +x ”Hl(D))

=< C[” rOt””%(D) + ”w”%/l/; (D)(” rOtu”%Z(D) +1x ”iz(D))
T2 ) 1112, )+ 0t ull? ) ¢ 12,y + 02 1w 12, )

F XN 1 FUZ ooy + 1807y + ENT oy 19175 )] (34)

fort > 0.
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Proof Multiplying equation (3); by rot?u and integrating over D gives

l1d
2 2012
EE” rotullz, p) + vilrot” ully, p

5—/u~Vu-rotzudx—/w-Vu-rotzudx—/u-Vw-rotzudx

D D D
+fo/(§)xfr0t2 udx+/a(z9)grot2 udx, (35)
D D

where ¢ = B0+ (1 — B)¥, B € (0, 1). Consider

- / u-Vu -rot’ udx = /rot(u - Vu)rotudx
D D

:/u-Vrotu-rotudx—}-/rotu-Vu~rotuzl,
D D

where the summation convention over repeated indices is applied. By the boundary condi-
tions

/u -Vrotu -rotudx =0,
D
)

3
] < C||ux||L3(D)-

Therefore, the Holder and Young inequalities applied in (35) yield

2 2 2
E” rotullLZ(D) + v|| rot u||L2(D)
3 2 2
=< C(””x ||L3(D) + [lw - V”‘”LZ(D) + llu- Vw||L2(D)
2 2 2 2 91|12
+1x ”LZ(D) ”f”Loo(D) + ”g”Lx(D) + ”g”Loo(D)”ﬁ”LZ(D))' (36)

Consider the terms on the right-hand side of (36). First, using the interpolation inequality
(see [1])

12 12
luxllLypy < cllux ”Hl(D)”ux ||L2(D)

together with the estimates

lucllLypy < cllullygipy < cllrotullr, o) 37
and
2
luxll g1y < cllrotull g py < cllrot” ullL,p) (38)

(see Lemma 3) we have
3 2012 6
il py < ell o ull2, ) + c() rotullS ),
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where the Young inequality has been also used. Next,
2 2 2 2 2
1w - Vullg iy < el o)1Vl < Iy ) IV -

where we used that w only depends on x, x,. Finally, the third term on the right-hand side
of (36) is bounded by

2 2 2 2
C||u||L6(D)||Vw”L3(D) = C”’/‘HHI(D) ||Vw||L3(D)~

Hence inequality (36) yields

d
2 212
E” r0tu||L2(D) + c|| rot ulle(D)

6 2 2
< c(lrotuly oy + 11y el

+1Ix ”iz(p) ”f”ioo(p) + ”g”ix(p) + ”g”iw(p)”é”g(p))- (39

Now, multiply (3); by x and integrate the result over D. We get
1d 2 2
5 E Il x ||L2(D) +#||Vx ||L2(D)

:—/w.Vxxdx—/u-Vf)xdx—l—v/‘ID)(u)dex+2v/]D)(u):]D)(w)xdx.
D

D D D

(40)
The first term on the right-hand side of (40) is bounded by
2 2 2 2 2 2
ellVx ||L2(D) +e@lwli, mplx ||L2(D) =elVx ||L2(D) + C(S)”w”W%l(D) Il x ||L2(D)'
The second term is estimated by
ellx ||i6([)) + C(S)HV&H%Z(D) ||u||i3(]_))«

‘We estimate the third term as follows

2
/ DG P xdx < Nty Lt oy sl a1 1)
D

= 8””)(”311@) + C(S)””x”iz(u) Il x ||%3(D)
< ellulZn gy + @l o it 1 a0y
< el ) + 1 12 0) + @ a0 1613 -
where the interpolation inequality
1y < ellx s X i)
has been used (see [1]). Finally,

/ D) : D(w) xdx < el 117,y + c@llx 7, ) lwell7, -
D

@ Springer



166 E. Zadrzyniska, W.M. Zajaczkowski

Using the above estimates in (36) we obtain

d 2 2 2 2 2
ar ||X||L2(D) +clVx ||L2(D) = 8(||”x||H1(D) + ||Xx||L2(D) + ”X”LG(D))
2 2 9112 2
@ (013 1 B+ 195 1l

4 2 2 2
+ llux ||L2(D)||X ||L2(D) + ||ux||L2(D)||wx ||L3(D))' 41)

Inequalities (37)—(39) and (41) imply (34). O
Introduce the notation
X0 = [rotu), p, + |2 O3,
A0 = [0 [0, + [9:O 10, + 17Oy (42)

Gt = ||g(t)||im<0)'

By Lemma 6
t (k+D)T
[ aw)ar <a <A1 +rtsup ||f||ix(,))dt> = A(T)
kT ket kT
forallt € (kT, (k+ 1)T], k € No, (43)

where ¢y > 0 does not depend on k.

Lemma 9 Let the assumptions of Lemma 8 hold. Assume that

al .
> @A), (44)

where ¢y, ¢; > 0 are the constants from (48). Let y and § be so small that

~ 2 El

My +555, (45)
where M > 0 is the constant from (49). Moreover, let T be so large and § be so small that

T L MTS < 1. (46)

If X(0) <y and G(t) <8y forallt e R, then X (t) <cy forall t € R, where ¢ = ¢(T)
does not depend on k.

Proof By Lemma 5

sup 9175y S (A1 +Ay) forall k e Ny, (47)
1€[kT,(k+1)T]
where ¢ > 0 does not depend on k. Now, by (42) and estimate (47), inequality (34) can be
written in the form
dXx

o +8X<&(X’+AX+G) forte(kT,(k+1DT], keNo. (48)
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Hence
12 6z < (i h g i a0 Gy
fort e (kT, (k+ 1)T], k €Ny,
where

Z(t) = e 2 Jir A X (1),
Inequality (43) implies
P2l A0 <y forallt € (KT, (k+ DT], k €N,

where M > 0 is some constant which does not depend on k. Therefore

az . . ~ 273
E—I—CIZSCZ(M Z’+G) forallte (kT,(k+1DT], keN,. (49)

Assume that

X(kT) <y forsome k € Nj. (50)
We will show that
X(k+DT) <y. (51)
Inequality (50) implies that
Z(kT) <vy.

We will prove that Z(t) <y forall ¢t € [kT, (k + 1)T]. Let t* =inf{r : Z(¢) > y}. Then

dzZ
< () +éy &My +by).
By assumption (45) we have
dz ,
E(l ) < 0,

so Z(t) <y forallt € [kT, (k + 1)T]. This implies that
X(t)<yM forallre (kT,(k+ DT]. (52)

Using (52) in (48) we get

dXx
o Taxs &H(*M?X + AX +G) forallt e (kT, (k+ DT]

and (45) yields

dX & . .
-t X=6AX+06) forallr € (kT, (k + DT].

Hence

d o, [l At Lr-gy fly AGdY
d_(ez 2 Jkr X)ng 2 Jkr G.
t
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After integrating the above inequality with respect to ¢ from t = kT to ¢t € (kT, (k + 1)T]
we obtain

t

°

X(1) < efg(t—kTH»Ez./ZTA(t’)dt’X(kT) L= FrHalin A(t’)dt’/e il t’—EQ./Z/TA(t”)dr”G(t/)dt/

kT
fort € (kT, (k+ DT]. (53)
Fort = (k+ 1)T we have
) (k+1)T
X((k+1T) Ee—%Tﬁ»Ez./}{(iﬂ)T A(t)th(kT)_'_egzll'k(;H)T AGdr! /' G(r')dr.
kT
Now, assumption (44) and estimate (43) imply
t
al' N
-4 A(t)dt' fort e (kT, (k+ 1)T].
kT
Hence
k+1)T
arT
X((k+DT)<e” * XUKT)+M / G(tydt.
kT

Now, (50), (46) and the assumption G(¢) < §y for all + € R, yield (51). Therefore, we
showed that X (kT) < y for all kK € Ny. Next, by (53) we get

(k+D)T
X)) =My +M / G(t')dt' < My(1+3T)=cy
kT

forallz € (kT, (k+ 1)T]. k €No.
This ends the proof. O
Lemma 10 Let the assumptions of Lemma 9 be satisfied. Moreover, assume that

(k+DT

2
kselg?) / ”f(t) “Lw(D)dt < oo
kT

Then the following estimate holds

2 2 2
”u”HZ-'(Dx(kT,(kJrl)T)) +1Ix ||L2(kT,(l<+l)T;H‘(D)) + HX[”Lz(kT,(kJrl)T;H*‘(D))
2
+1IVg ”Lz(kT,(k-H)T;Lz(D)) =c(My

Proof Integrating (34) with respect to time from kT to t € [kT; (k + 1)T] and using esti-
mates (37)—(38) yields

2 2
||M ||L2(kT,t;H2(D)) + “X ”Lz(kT,t;H'(D)) S C(T))/ (54)
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fort € [kT, (k+ 1)T], k € Nj. Now, estimate (8) implies the estimates

and

2
llats ”Lz(kT,(kH)T;Lz(D)) <c(M)y,

2
VOl ar. w7y < €Ty

10, sty 1oy < €Ty forall k € No.

This completes the proof. ]

The proofs of Theorems 2 and 3 The assertion of Theorem 2 is the immediate consequence
of Lemmas 8-10. The assertion of Theorem 3 follows by using estimates of Lemmas 9-10
and the Faedo-Galerkin method. d
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