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Preface

Another advantage of a mathematical statement is
that it is so definite that it might be definitely wrong. . .
Some verbal statements have not this merit.

L.F. Richardson (1881-1953)

Many interesting problems in mathematical fluid mechanics involve the behavior
of solutions to systems of nonlinear partial differential equations as certain param-
eters vanish or become infinite. Frequently the solutions converge, provided the
limit exists, to a solution of a limit problem represented by a qualitatively different
system of differential equations. The simplest physically relevant example of this
phenomenon is the behavior of a compressible fluid flow in the situation when the
Mach number tends to zero, where the limit solution formally satisfies a system
describing the motion of an incompressible fluid. Other interesting phenomena
occur in the equations of magnetohydrodynamics, when either the Mach or the
Alfven number, or both, tend to zero. As a matter of fact, most, if not all mathe-
matical models used in fluid mechanics rely on formal asymptotic analysis of more
complex systems. The concept of incompressible fluid itself should be viewed as a
convenient idealization of a medium in which the speed of sound dominates the
characteristic velocity.

Singular limits are closely related to scale analysis of differential equations.
Scale analysis is an efficient tool used both theoretically and in numerical experi-
ments to reduce the undesirable and mostly unnecessary complexity of investigated
physical systems. The simplified asymptotic limit equations may provide a deeper
insight into the dynamics of the original, mathematically more complicated, sys-
tem. They reduce considerably the costs of computations, or offer a suitable alter-
native in the case when these fail completely or become unacceptably expensive
when applied to the original problem. However, we should always keep in mind
that these simplified equations are associated with singular asymptotic limits of
the full governing equations, this fact having an important impact on the behavior
of their solutions, for which degeneracies as well as other significant changes of the
character of the governing equations become imminent.

Despite the vast amount of existing literature, most of the available studies
devoted to scale analysis are based on formal asymptotic expansion of (hypothet-
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ical) solutions with respect to one or several singular parameters. Although this
might seem wasted or at least misguided effort from the purely theoretical point
of view, such an approach proved to be exceptionally efficient in real world ap-
plications. On the other hand, progress at the purely theoretical level has been
hampered for many years by almost complete absence of a rigorous existence the-
ory that would be applicable to the complex nonlinear systems arising in math-
ematical fluid dynamics. Although these problems are essentially well posed on
short time intervals or for small, meaning close to equilibrium states, initial data,
a universal existence theory is still out of reach of modern mathematical methods.
Still, understanding the theoretical aspects of singular limits in systems of partial
differential equations in general, and in problems of mathematical fluid mechanics
in particular, is of great interest because of its immediate impact on the develop-
ment of the theory. Last but not least, a rigorous identification of the asymptotic
problem provides a justification of the mathematical model employed.

The concept of weak solution based on direct integral formulation of the un-
derlying physical principles provides the only available framework for studying the
behavior of solutions to problems in fluid mechanics in the large. The class of weak
solutions is reasonably wide in order to accommodate all possible singularities that
may develop in a finite time because of the highly nonlinear structures involved.
Although optimality of this class of solutions may be questionable and still not
completely accepted by the whole community, we firmly believe that the mathe-
matical theory elaborated in this monograph will help to promote this approach
and to contribute to its further development.

The book is designed as an introduction to problems of singular limits and
scale analysis of systems of differential equations describing the motion of com-
pressible, viscous, and heat conducting fluids. Accordingly, the primitive problem
is always represented by the NAVIER-STOKES-FOURIER SYSTEM of equations gov-
erning the time evolution of three basic state variables: the density, the velocity,
and the absolute temperature associated to the fluid. In addition we assume the
fluid is linearly viscous, meaning the viscous stress is determined through New-
ton’s rheological law, while the internal energy flux obeys Fourier’s law of heat
conduction. The state equation is close to that of a perfect gas, at least for mod-
erate values of density and temperature. General ideas as well as the variational
formulation of the problem based on a system of integral identities rather than
partial differential equations are introduced and properly motivated in Chapter 1.

Chapters 2, 3 contain a complete existence theory for the full Navier-Stokes-
Fourier system without any essential restriction imposed on the size of the data
as well as the length of the existence interval. The ideas developed in this part are
of fundamental importance for the forthcoming analysis of singular limits.

Chapter 4 resumes the basic concepts and methods to be used in the study
of singular limits. The underlying principle used amply in all future considera-
tions is a decomposition of each quantity as a sum of its essential part, relevant
in the limit system, and a residual part, where the latter admits uniform bounds
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induced by the available a priori estimates and vanishes in the asymptotic limit.
This chapter also reveals an intimate relation between certain results obtained in
this book and the so-called LIGHTHILL'S ACOUSTIC ANALOGY used in numerous
engineering applications.

Chapter 5 gives a comprehensive treatment of the low Mach number limit for
the Navier-Stokes-Fourier system in the regime of low stratification, that means,
the Froude number is strongly dominated by the Mach number. As a limit sys-
tem, we recover the well-known OBERBECK-BOUSSINESQ APPROXIMATION widely
used in many applications. Remarkably, we establish uniform estimates of the set
of weak solutions of the primitive system derived by help of the so-called dissi-
pation inequality. This can be viewed as a direct consequence of the Second Law
of Thermodynamics expressed in terms of the entropy balance equation, and the
hypothesis of thermodynamic stability imposed on the constitutive relations. Con-
vergence toward the limit system in the field equations is then obtained by means
of the nowadays well-established technique based on compensated compactness.
Another non-standard aspect of the analysis is a detailed description of propaga-
tion of the acoustic waves that arise as an inevitable consequence of ill-prepared
initial data. In contrast with all previous studies, the underlying acoustic equation
is driven by an external force whose distribution is described by a non-negative
Borel measure. This is one of the intrinsic features encountered in the framework
of weak solutions, where a piece of information concerning energy transfer through
possible singularities is lost.

Chapter 6 is primarily concerned with the strongly stratified fluids arising in
astrophysics and meteorology. The central issue discussed here is anisotropy of the
propagation of sound waves resulting from the strong stratification imposed by the
gravitational field. Accordingly, the asymptotic analysis of the acoustic waves must
be considerably modified in order to take into account the dispersion effects. As
a model example, we identify the asymptotic system proposed by several authors
as a suitable MODEL OF STELLAR RADIATIVE ZONES.

Most wave motions, in particular the sound waves propagation examined in
this book, are strongly influenced by the effect of the boundary of the underlying
physical space. If viscosity is present, a strong attenuation of sound waves is ex-
pected, at least in the case of the so-called no-slip boundary conditions imposed on
the velocity field. These phenomena are studied in detail in Chapter 7. In particu-
lar, it is shown that under certain geometrical conditions imposed on the physical
boundary, the convergence of the velocity field in the low Mach number regime is
strong, meaning free of time oscillations. Although our approach parallels other
recent studies based on boundary layer analysis, we tried to minimize the num-
ber of necessary steps in the asymptotic expansion to make it relatively simple,
concise, and applicable without any extra effort to a larger class of problems.

Another interesting aspect of the problem arises when singular limits are
considered on large or possibly even unbounded spatial domains, where “large”
is to be quantified with regard to the size of other singular dimensionless param-
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eters. Such a situation is examined in Chapter 8. It is shown that the acoustic
waves redistribute rapidly the energy and, leaving any fixed bounded subset of
the physical space during a short time as the speed of sound becomes infinite,
render the velocity field strongly (pointwise) convergent. Although the result is
formally similar to those achieved in Chapter 7, the methods are rather different
based on dispersive estimates of Strichartz type and finite speed of propagation
for the acoustic equation.

Chapter 9 interprets the results on singular limits in terms of the acoustic
analogies used frequently in numerical analysis. We identify the situations where
these methods are likely to provide reliable results and point out their limitations.
Our arguments here rely on the uniform estimates obtained in Chapter 5.

The book is appended by two supplementary parts. In order to follow the
subsequent discussion, the reader is recommended first to turn to the preliminary
chapter, where the basic notation, function spaces, and other useful concepts,
together with the fundamental mathematical theorems used in the book, are re-
viewed. The material is presented in a concise form and provided with relevant
references when necessary. Appendix (Chapter 10) provides for reader’s conve-
nience some background material, with selected proofs, of more advanced but
mostly standard results widely applicable in the mathematical theory of viscous
compressible fluids in general, and, in the argumentation throughout this mono-
graph, in particular. Besides providing a list of the relevant literature, Appendix
offers a comprehensive and self-contained introduction to various specific recent
mathematical tools designed to handle the problems arising in the mathematical
theory of compressible fluids. As far as these results are concerned, the proofs are
performed in full detail.

Since the beginning of this project we have greatly profited from a number
of seminal works and research studies. Although the most important references
are included directly in the text of Chapters 1-10, Chapter 11 is designed to take
the reader through the available literature on the topics addressed elsewhere in
the book. In particular, a comprehensive list of reference material is given, with a
clear indication of the corresponding part discussed in the book. The reader is en-
couraged to consult these resources, together with the references cited therein, for
a more complex picture of the problem as well as a more comprehensive exposition
of some special topics.

The authors sincerely appreciate all who have offered comments and criti-
cisms concerning the content of this book, in particular, many thanks go to Gio-
vanni P. Galdi for many fruitful discussions, and to Jan Bfezina, Petr Kaplicky,
Josef Malek, William Layton, Sarka Necasové, Hana Petzeltova, Milan Pokorny,
Dalibor Prazak, Jan Stebel, and Ivan Straskraba for careful reading of several
chapters of the manuscript.

Eduard Feireisl and Antonin Novotny
Praha and Toulon, September 2008
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Notation, Definitions,
and Function Spaces

0.1 Notation

Unless otherwise indicated, the symbols in the book are used as follows:

(i) The symbols const, ¢, ¢; denote generic constants, usually found in inequali-
ties. They do not have the same value when used in different parts of the text.

(ii) Z, N, and C are the sets of integers, positive integers, and complex num-
bers, respectively. The symbol R denotes the set of real numbers, RV is the N-
dimensional Euclidean space.

(iii) The symbol Q C RY stands for a domain — an open connected subset of RY.
The closure of a set Q C RY is denoted by @, its boundary is 0Q. By the symbol
1g we denote the characteristic function of the set ¢). The outer normal vector to
0Q), if it exists, is denoted by n.

The symbol 7% denotes the flat torus,
N N N
T = ([—7T77T]|{,7T;ﬂ.}) = (R|27TZ)

considered as a factor space of the Euclidean space R, where 2 ~ y whenever
all coordinates of x differ from those of y by an integer multiple of 27. Functions
defined on 7% can be viewed as 2m-periodic in RY.

The symbol B(a;r) denotes an (open) ball in RY of center a € RY and
radius r > 0.

(iv) Vectors and functions ranging in a Euclidean space are represented by sym-
bols beginning by a boldface minuscule, for example u, v. Matrices (tensors) and
matrix-valued functions are represented by special Roman characters such as S,
T, in particular, the identity matrix is denoted by I = {51,3‘}%:1- The symbol I is
also used to denote the identity operator in a general setting.
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The transpose of a square matrix A = {a;;}7;-; is AT = {a;;}1;_,. The
trace of a square matrix A = {ai7j}f\7’j:1 is trace[A] = Zfil @i
(v) The scalar product of vectors a = [a1,...,an], b = [b1,...,bn] is denoted by

N
a-b= Zaﬂah
i=1

the scalar product of tensors A = {4, ;},_,, B = {Bi ;}}\;_, reads

N
A:B= Z Ai,ij,i~
i,j=1
The symbol a ® b denotes the tensor product of vectors a, b, specifically,
a® b = {a® b}i,j = aib]’.
The vector product a x b is the antisymmetric part of a®@ b. If N = 3, the
vector product of vectors a = (ai,as,as), b = (b1, be, b3) is identified with a vector

axb= (CL2b3 — CLng, a3b1 — CL1b3, a1b2 — agbl).

The product of a matrix A with a vector b is a vector Ab whose components

are
N

[Ab]z - ZAi’jbj for 1 = 1,...,N,

j=1

while the product of a matrix A = {A”}f\’]fl and a matrix B = {B”}fw]fl is a
matrix AB with components

M
[ABJ; ; = > Ai B ;.
k=1
(vi) The Euclidean norm of a vector a € RY is denoted by

N

la| = Va-a= Za?.

i=1
The distance of a vector a to a set K C RY is denoted as

dist[a, K] = inf{|]a — k| | k € K},
and the diameter of K is

diam[K] = sup |z —y|.
(z.y)eK?

The closure of K is denoted by closure[ K], the Lebesgue measure of a set Q is |Q|.



0.2. Differential operators Xix

0.2 Differential operators

The symbol
dg
Oy, = ,i=1,...,N,
y:9(Y) Oy ()
denotes the partial derivative of a function g = ¢g(y), y = [v1, - . - , Y|, with respect

to the (real) variable y; calculated at a point y € RY. The same notation is used for
distributional derivatives introduced below. Typically, we consider functions g =
g(t,x) of the time variable t € (0,T) and the spatial coordinate x = [x1,x2, 23] €
Q) C R3. We use italics rather than boldface minuscules to denote the independent
variables, although they may be vectors in many cases.

(i) The gradient of a scalar function g = g(y) is a vector

Vg =Vy9=105,99),...,0x9u);

V7T g denotes the transposed vector to Vg.
The gradient of a scalar function g = g(t,z) with respect to the spatial
variable x is a vector

v.’llg(t7 m) = [8-7'] g(t7 m)7 8-'[:29(t7 x>7 al3g(t7 x)].
The gradient of a vector function v = [v1(y),...,vn(y)] is the matrix
Vv =V,v=1{9, U,»}f\szl;

VTv denotes the transposed matrix to Vv. Similarly, the gradient of a vector
function v = [v1 (¢, ), va(t, ), v3(¢, )] with respect to the space variables x is the
matrix

Vev(t,z) = {0z,vi(t, x)}f”jzl.

(ii) The divergence of a vector function v = [v1(y),...,un(y)] is a scalar
N
divv = divyv = Z Oy, ;.
i=1

The divergence of a vector function depending on spatial and temporal variables
v = [v1(t, ), v2(t, ), v3(t, )] with respect to the space variable x is a scalar

3
divyv(t,z) = Z 0, 0i(t, ).
i=1

The divergence of a tensor (matrix-valued) function B = {B; ;(t,x)}};_; with
respect to the space variable x is a vector

3
[divB]; = [div,B(t,2)]; = > 0s,Bi;(t,z), i=1,...,3.

j=1



XX Notation, Definitions, and Function Spaces

(iii) The symbol A = A, denotes the Laplace operator,

Ay =div,V,.

(iv) The wvorticity (rotation) curl of a vectorial function v = [v1(y),...,vn(y)] is

an antisymmetric matrix
N
curl v = curl,v = Vv - V'v = {Giji — ayivj}i P
The vorticity of a vectorial function v = [v1 (¢, ), ..., vs(t, z)] is an antisym-
metric matrix
- 3
cur,v=V,v-V,v= {al.ju,» — @uﬂfj}

ij=1
vortici rin R3 i i i Vi =V, .
The vorticity operator in R? is sometimes interpreted as a vector curl v =V, x v

(v) For a surface S C R3, with an outer normal n, we introduce the normal
gradient of a scalar function g : G — R? defined on an open set G C R? containing
S as

8119 = ng -,

and the tangential gradient as
[85]1’9 = alzg - (ng : n)ni7 1= 17273'

The Laplace-Beltrami operator on S is defined as

3

Asg = [0s]i[0s]ig

i=1

(see Gilbarg and Trudinger [96, Chapter 16]).

0.3 Function spaces

If not otherwise stated, all function spaces considered in this book are real. For a
normed linear space X, we denote by || - ||x the norm on X. The duality pairing
between an abstract vector space X and its dual X* is denoted as (; -)X*;X, or
simply (-;-) in case the underlying spaces are clearly identified in the context. In
particular, if X is a Hilbert space, the symbol (-;-) denotes the scalar product
in X.

The symbol span{ M}, where M is a subset of a vector space X, denotes the
space of all finite linear combinations of vectors contained in M.
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(i) For @ C RY, the symbol C(Q) denotes the set of continuous functions on
Q. For a bounded set @, the symbol C(Q) denotes the Banach space of functions
continuous on the closure () endowed with norm

”gHC(Q) = sup [g(y)|-
yeq

Similarly, C(Q; X) is the Banach space of vectorial functions continuous in ¢ and
ranging in a Banach space X with norm

l9llegy = sup lg()llx-
yeQ

(ii) The symbol Cyeax(Q; X ) denotes the space of all vector-valued functions on
@ ranging in a Banach space X continuous with respect to the weak topology.
More specifically, g € Cyeax(Q; X) if the mapping y — ||g(y)||x is bounded and

y = (f19(Y) x-.x

is continuous on () for any linear form f belonging to the dual space X*.
We say that g, — g in Cyeax(Q; X) if

(f19n) x-.x = (f19)x..x In C(Q) for all g € X™.

(iii) The symbol C*(Q), @ C RY, where k is a non-negative integer, denotes the
space of functions on ) that are restrictions of k-times continuously differentiable
functions on RY. C*¥(Q), v € (0,1) is the subspace of C*(Q) of functions having
their k-th derivatives v-Holder continuous in Q. C*1(Q) is a subspace of C*(Q)
of functions whose k-th derivatives are Lipschitz on (). For a bounded domain @,
the spaces C*(Q) and C*¥(Q), v € (0, 1] are Banach spaces with norms

U = max sup |0%u(x
Il ox @ = e sup |9 (x)

and

)

|0%u(x) — 0%u(y)|
HuH kv = ||U|| k + max sup
Ck(Q) CH(Q) lo|=k (2,4)€Q?, vy |z — y|

where 0%u stands for the partial derivative 957 ...0gNu of order |a| = Zf\il ;.

The spaces C*¥(Q;RM) are defined in a similar way. Finally, we set C® =
nee,C*.

(iv)
B ARZELA-AscoLl THEOREM:

Theorem 0.1. Let Q C RM be compact and X a compact topological metric space
endowed with a metric dx. Let {v,}52, be a sequence of functions in C(Q;X)
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that is equi-continuous, meaning, for any e > 0 there is § > 0 such that
dx [vn(y),vn(z)] < e provided |y — z| < 0 independently of n=1,2,....

Then {v,}52 4 is precompact in C(Q; X), that is, there exists a subsequence
(not relabeled) and a function v € C(Q; X) such that

sup dx [vn(y), v(y)} — 0 asn — oo.
yeQ

See Kelley [119, Chapter 7, Theorem 17]. O

(v) For @ Cc RY an open set and a function g : Q — R, the symbol supp[g]
denotes the support of g in @, specifically,

supplg] = closure [{y € Q | g(y) # 0}].

(vi) The symbol C*(Q;RM), k € {0,1,...,00} denotes the vector space of func-
tions belonging to C*(Q; RM) and having compact support in Q. If @ C R¥ is an
open set, the symbol D(Q; RM) will be used alternatively for the space C2°(Q; RM)
endowed with the topology induced by the convergence:

on — p €D(Q) if supple,] C K, K C Q a compact set,

o (1)
on — @ in CY(K) for any k =0,1,....

We write D(Q) instead of D(Q;R).

The dual space D'(Q;RM) is the space of distributions on § with values in
RM . Continuity of a linear form belonging to D’(Q) is understood with respect to
the convergence introduced in (1).

(vii) A differential operator 9% of order || can be identified with a distribution

(0°v; P)pr @ mi) = (=1 /Q v

for any locally integrable function v.

(viii) The Lebesgue spaces LP(Q; X) are spaces of (Bochner) measurable functions
v ranging in a Banach space X such that the norm

||v||1£p(Q;X) = /Q lv]|% dy is finite, 1 < p < oco.

Similarly, v € L>(Q; X) if v is (Bochner) measurable and

[[v]| Lo (@:x) = esssup [[o(y) [ x < cc.
yeQ
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The symbol L} (Q; X) denotes the vector space of locally LP-integrable func-
tions, meaning

velL?

loc

(Q; X) if v € LP(K; X) for any compact set K in Q.

We write LP(Q) for LP(Q;R).
Let f € L .(Q) where Q is an open set. A Lebesgue point a € Q of f in Q
is characterized by the property

rﬂ0+ \B a,r)| / Blasr) = fla). 2)

For f € LY(Q) the set of all Lebesgue points is of full measure, meaning
its complement in @ is of zero Lebesgue measure. A similar statement holds for
vector-valued functions f € L'(Q; X), where X is a Banach space (see Brezis [34]).

If f € C(Q), then identity (2) holds for all points a in Q.

(ix)
B LINEAR FUNCTIONALS ON LP(Q; X):

Theorem 0.2. Let Q C RY be a measurable set, X a Banach space that is reflexive
and separable, 1 < p < cc.

Then any continuous linear form & € [LP(Q; X)|* admits a unique represen-
tation we € LP (Q; X™),

<fa > "(Q,X*);LP(Q;X) — /Q <w£(y>év(y>>x*;x dy for all v € LP(Q§X>7

where

Moreover the norm on the dual space is given as

€llzr@x) = llwell Lo (g x+)-

Accordingly, the spaces LP(Q; X) are reflexive for 1 < p < oo as soon as X is
reflexive and separable.

See Gajewski, Groger, Zacharias [91, Chapter IV, Theorem 1.14, Remark 1.9]. O
Identifying £ with we, we write
[LP(Q;RY)]* = LP (Q;RY), [I€llizr@mm )+ = Iéll 1 @mmys 1 <0 < o0

This formula is known as the Riesz representation theorem.
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(x) If the Banach space X in Theorem 0.2 is merely separable, we have

’

L7(Q: X)) = I

weak — ()

(@Q; X™) for 1 <p < o0,
where

Lfveakf(*) (Q’ X*)

= {§ Q= X* | ye @ (£(y);v)x~,x measurable for any fixed v € X,

y lEWllx- € (@)}
(see Edwards [69, Theorem 8.20.3], Pedregal [172, Chapter 6, Theorem 6.14]).
(xi) Holder’s inequality reads

[[uv]] < lullr@ vl ol
uv||r Ul e v q ,
@ (@) @ .=,

for any u € LP(Q), v € LY(Q), Q C RY (see Adams [1, Chapter 2]).
(xii) Interpolation inequality for LP-spaces reads

1—y) 1 A 1—A
Q) < ||U||2P(Q)||U||(Lq@))7 _ » + g p<r<gqg, N€(0,1)

v
for any v € LP N L9(Q), Q C RY (see Adams [1, Chapter 2]).
(xiii)
B GRONWALL'S LEMMA:
Lemma 0.1. Let a € L*(0,T), a >0, 3 € L'(0,T), by € R, and
b(T) = b + /OT B(t) dt
be given. Let r € L>=(0,T) satisfy
r(r) < b(t) + /T a(t)r(t) dt for a.a. 7 € [0,T].
0
Then

r(r) < by exp ([a(t) dt> + /OTﬂ(t) exp (/tTa(s) ds) dt

for a.a. T €10,T].

See Carroll [41]. O
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0.4 Sobolev spaces

(i) A domain Q C R¥ is of class C if for each point z € 9, there exist r > 0
and a mapping v : R¥N~! — R belonging to a function class C such that — upon
rotating and relabeling the coordinate axes if necessary — we have

QN B(x;r) ={y | V(y,) <yn}NB(z,7) where ' = (y y )
9 —_— 1’ ey N—1)-
0N B(x;r) ={y [ 7(¥) =yn} N B(z,7)
In particular, Q is called a Lipschitz domain if ~y is Lipschitz.

If ACT :=0QnNB(x;r), v is Lipschitz and f: A — R, then one can define
the surface integral

N

1 8"}/ 2
/Afdsl.:zéw(mf(y,’v(y)) 1+Z(5yl.> g

i=1

where @, : RY — RN, &, (v, yn) = (v',yn — 7(¥')), whenever the (Lebesgue)
integral at the right-hand side exists. If f = 14 then Sy_1(4) = fA dS, is the
surface measure on 092 of A that can be identified with the (N — 1)-Hausdorff
measure on 0F of A (cf. Evans and Gariepy [75, Chapter 4.2]). In the general case
of A C 99, one can define [, fdS, using a covering B = {B(;; )M 2 € 09,
M € N of 9Q by balls of radii 7 and subordinated partition of unity F = {¢; }}4,,
and set

M
/dex:Z/ @i f dSy, Ty = 00N B(zi;r),
A i=1 T

see Necas [162, Section 1.2] or Kufner, Fucik, John [125, Section 6.3].
A Lipschitz domain 2 admits the outer normal vector n(x) for a.a. x € 9.
Here a.a. refers to the surface measure on 9f).

The distance functiond(z) = dist[z, 9] is Lipschitz continuous. Moreover, d
is differentiable a.a. in R3, and

whenever d is differentiable at x € R3 \ €, where ¢ denotes the nearest point to
x on JN (see Ziemer [207, Chapter 1]). Moreover, if the boundary 952 is of class
C*, then d is k-times continuously differentiable in a neighborhood of 9 (see
Foote [88]).

(i) The Sobolev spaces WHP(Q;RM), 1 < p < oo, k a positive integer, are the
spaces of functions having all distributional derivatives up to order k in LP(Q; RM).
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The norm in W*?(Q; RM) is defined as

M L
N /v
( E E |0 UZ'”LP(Q)) ifl1<p<oo

||V||Wk»p(Q;1RM) = =1 |a|<k )
0%v;| L if p=
i1l @} P = oo
where the symbol 0% stands for any partial derivative of order |a].

If Q is a bounded domain with boundary of class C*~1  then there exists
a continuous linear operator which maps W*?(Q) to W*P(RY); it is called an
extension operator. If, in addition, 1 < p < oo, then W (Q) is separable and the
space C*(Q) is its dense subspace.

The space W1°°(Q), where @ is a bounded domain, is isometrically isomor-
phic to the space C%1(Q) of Lipschitz functions on Q.

For basic properties of Sobolev functions, see Adams [1] or Ziemer [207].

(iii) The symbol WP (Q; RM) denotes the completion of C2°(Q; RM) with re-
spect to the norm [ - [lyyr.(g;rar). In what follows, we identify Wo?(€; RY) =
WP (€ RY) with LP(Q; RN).

We denote LP(Q) = {u € LP(Q) | Joudy =0} and Whr(Q) = W»(Q) N

Lr(Q). If Q C RY is a bounded domain, then LP(Q) and W'(Q) can be viewed
as closed subspaces of LP(Q) and WP(Q), respectively.

(iv) Let Q@ C RY be an open set, 1 < p < co and v € WP(Q). Then we have:
(a) [v*, v]~ € W'P(Q) and

0y o] {0xkva.a.in{v>0}}
.’L‘jv = )

0 a.a.in {v <0}

O, o]~ = { Oy, v a.a. in {v <0} }’

0 a.a.in {v >0}

j =1,...,N, where |v|" = max{u,0} denotes a positive part and |v|~ =
min{u, 0} a negative part of v.

(b) If f : R — R is a Lipschitz function and fov € LP(Q), then fov € WHP(Q)
and

Oz, [f ov](x) = f'(v(2))0y,v(x) for a.a. z € Q.

For more details see Ziemer [207, Section 2.1].
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(v) Dual spaces to Sobolev spaces.
B DUAL SOBOLEV SPACES:

Theorem 0.3. Let Q C RY be a domain, and let 1 < p < oo. Then the dual space
[WEP(Q)]* is a proper subspace of the space of distributions D'(). Moreover, any
linear form f € [WEP(Q)]* admits a representation

0 pwer@pawir @) = E:L/(—lwﬂwaaavdw7 (3)
laf<k 7€
, 11
where wo € LP (), + =1
p D

The norm of f in the dual space is given as

. ' 1/p’ )
inf {(Z|(x|§k ||wa||ip,(ﬂ)) ‘ we satisfy (3)}
for 1 <p < oo;

1l wger - =
inf { max|q| <k |Wall (@)} ‘ We Satisfy (3)}
if p=1.
The infimum is attained in both cases.
See Adams [1, Theorem 3.8], Mazya [154, Section 1.1.14]. O

The dual space to the Sobolev space WiP(Q) is denoted as W ~*»'(1Q).

The dual to the Sobolev space W*P(Q) admits formally the same represen-
tation formula as (3). However it cannot be identified as a space of distributions
on ). A typical example is the linear form

(fs;v) = / wy - Vv do, with divp,wy =0
Q
that vanishes on D(2) but generates a non-zero linear form when applied to v €
WLr(Q).
(vi)
B RELLICH-KONDRACHOV EMBEDDING THEOREM:

Theorem 0.4. Let Q@ C RN be a bounded Lipschitz domain.

(i) Then, if kp < N and p > 1, the space W*P(Q) is continuously embedded in
L1(Q) for any
Np

N —kp’
Moreover, the embedding is compact if k > 0 and q < p*.

1<g<p'=
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(ii) If kp = N, the space W*P(Q) is compactly embedded in LI(SY) for any q €
[1,00).
(iii) Ifkp > N, then WFP(Q) is continuously embedded in C*~IN/PI=1.v(Q)  where
[] denotes the integer part and
N N ¢ N
V:{ M+1-V N gz,

arbitrary positive number in (0,1) if ];[ S/

Moreover, the embedding is compact if 0 < v < [];7] +1-— ]X.

See Ziemer [207, Theorem 2.5.1, Remark 2.5.2]. O

The symbol — will denote continuous embedding, << indicates compact
embedding.

(vii) The following result may be regarded as a direct consequence of Theorem 0.4.
B EMBEDDING THEOREM FOR DUAL SOBOLEV SPACES:

Theorem 0.5. Let Q C RN be a bounded domain. Let k > 0 and q < oo satisfy

q > 1 where p* = if kp <N,

p* =
q>1 for kp=N, or q>1 if kp> N.

Then the space LI(Q) is compactly embedded into the space W*kvp/(ﬂ), 1/p +
1/p' =1.

p
N —kp

(viii) The Sobolev-Slobodeckii spaces WFPP(Q), 1 < p < o0, 0 < B < 1,
kE=0,1,..., where Q is a domain in RY, L € N, are Banach spaces of functions
with finite norm

1
aa o ’
Wk+57p(Q> = ||vHchp(Q + Z // ‘ yZ|L+ﬁ£ )‘ dydz 9

lo|=k

see, e.g., Necas[162, Section 2.3.8].

Let © C RY be a bounded Lipschitz domain. Referring to the notation
introduced in (i), we say that f € W*+22(9Q) if (pf)o (I, ) € WkTAP(RN 1) for
any I' = 90QN B with B belonging to the covering B of 92 and  the corresponding
term in the partition of unity . The space W*+52(90) is a Banach space endowed
with an equivalent norm || - [y s+s.0(50), where

||U||Wk+l3 p(0Q) — Z [l (ves) 7)|I€Vk+@,p(RN71)-
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In the above formulas (I, ) : RV =t — RY maps y to (v',v(y")). For more details
see, e.g., Necas [162, Section 3.8].

In the situation when ©Q C RY is a bounded Lipschitz domain, the Sobolev-
Slobodeckii spaces admit similar embeddings as classical Sobolev spaces. Namely,
the embeddings

WEHP(Q) < L9(Q) and WFHFP(Q) — C*(Q)

are compact provided (k + f)p < N, 1 < ¢ < N_(]Zf_ﬁ)p, and s = 0,1,...,k,
(k — s+ B)p > N, respectively. The former embedding remains continuous (but

not compact) at the border case g = Nﬁ(l\;ﬁﬁ)p.
(ix)

B TRACE THEOREM FOR SOBOLEV SPACES AND GREEN’S FORMULA:

Theorem 0.6. Let Q C RY be a bounded Lipschitz domain.
Then there exists a linear operator o with the following properties:

[Yo(0)](x) = v(z) for x € OQ provided v € C*(Q),

7o)l

1,
Wi 7 00) < cllvllwrr(q) for allve WHP(Q),

ker[yo] = Wy ()

provided 1 < p < oco.
Conversely, there exists a continuous linear operator

0 W0 P(00) - WHP(Q)

such that
Yo(l(v)) = v for all v € W' »P(59)

provided 1 < p < 0.
In addition, the following formula holds:

/&riuv dx+/ U0y, v dx:/ Yo(w)yo(v)n; dS,, i=1,..., N,
Q Q 90

for any u € WhP(Q), v € WHP'(Q), where n is the outer normal vector to the
boundary Of).

See Necas [162, Theorems 5.5, 5.7]. O
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The dual [Wl_;’p(aﬂ)]* to the Sobolev-Slobodeckii space Wl_zlﬂp(aﬂ)) =
W P(09) is denoted simply by WP (09).

(ix) If @ C RY is a bounded Lipschitz domain, then we have the interpolation-
inequality
ollwe.r ) < cllvlso. Vi), 0 <A<, (4)

for
1
OSO&,/B,"}/SL1<p7q,7‘<00,0é:>\6+(1*/\)"}/, = +
r p

(see Sections 2.3.1, 2.4.1, 4.3.2 in Triebel [190]).

0.5 Fourier transform

Let v = v(z) be a complex-valued function integrable on RY. The Fourier trans-
form of v is a complex-valued function F,_¢[v] of the variable ¢ € RY defined as

Foco= () [ oo o)

Therefore, the Fourier transform F,_.¢ can be viewed as a continuous linear map-
ping defined on L'(RY) with values in L>(RY).

(i) For u, v complex-valued square integrable functions on RY, we have Parse-

val’s identity:

/ u(@)u(z) dz = / Foselu](€) Foe0](6) de,
RN RN

where bar denotes the complex conjugate. Parseval’s identity implies that F,_.¢
can be extended as a continuous linear mapping defined on L?(R™) with values
in L2(RY).

(i) The symbol S(RY) denotes the space of smooth rapidly decreasing (complex-
valued) functions, specifically, S(R") consists of functions u such that

sup sup (1 + |z]?)%]0%u| < oo
|a|<m zeRN

for all s,m =0,1,.... We say that u,, — u in S(RV) if

sup sup (1 + |z]?)%10%(up —u)| — 0, 5,m =0,1,.... (6)
o] <m zeRN

The space of tempered distributions is identified as the dual S'(R™). Continuity
of a linear form belonging to S’(RY) is understood with respect to convergence
introduced in (6).
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The Fourier transform introduced in (5) can be extended as a bounded linear
operator defined on S(RY) with values in S(RY). Its inverse reads

Fl=(g)" [ Sentia €1 ™

(iii) The Fourier transform of a tempered distribution f € S’(R”) is defined as

(Fu—elf]; 9) = (f; Faelg]) for any g € S(RY). (8)

It is a continuous linear operator defined on &’(RY) onto &’(RY) with the inverse
]:71

E—ax?

(Flulfig) = (HFL ), FeS(RY).ge SEY). ©)

(iv) We recall formulas
8&.7:1_,5[‘]“] = fw—’&[_imka fl—)ﬁ[auc f] = igk}—w—)ﬁ[fL (10)

where f € §'(RY), and
Fooelf 29l = (Famel]) % (Foeld]), (1)

where f € S(RY), g € S/(RY) and * denotes convolution.

(v) A partial differential operator D of order m,

D= Z @, 0%,

o] <m

can be associated to a Fourier multiplierin the form

D= Y aa(i&)®, &> =& .. &Y

|a]<m
in the sense that
D)) = Fl, | D aali€)* Fomev](§)] , v € SRY).
|a] <m

The operators defined through the right-hand side of the above expression are
called pseudodifferential operators.
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(vi) Various pseudodifferential operators used in the book are identified through
their Fourier symbols:

e Riesz transform:

R; ~ éfj, j=1,...,N.
e Inverse Laplacian:
_ 1
AT g
o The “double” Riesz transform:
(RW_. R=ATV,0V,, Ri;~ fg{;’, i,j=1,...,N.
e Inverse divergence:
Aj=0,,A7 ~ E@, j=1,...,N.

We write

A:R= i AiiRij, RV = iRi,j[vj}, 1=1,2,3.
ij=1 i=1
(vii)
B HORMANDER-MIKHLIN THEOREM:
Theorem 0.7. Consider an operator L defined by means of a Fourier multiplier

m=m(§),

Llv)(z) = Fe2, [m(§) Fame [0](E)],

where m € L>®(RYN) has classical derivatives up to order [N/2] + 1 in RN \ {0}
and satisfies

10gm(€)] < calé] 1, €0,

for any multiindex o such that |a] < [N/2] 4+ 1, where [] denotes the integer part.
Then L is a bounded linear operator on LP(RN) for any 1 < p < oo.

See Stein [186, Chapter 4, Theorem 3]. a
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0.6 Weak convergence of integrable functions

Let X be a Banach space, Bx the (closed) unit ball in X, and Bx« the (closed)
unit ball in the dual space X*.

(i) Here are some known facts concerning weak compactness:

(1) Bx is weakly compact only if X is reflexive. This is stated in Kakutani’s
theorem, see Theorem I11.6 in Brezis [35].

(2) Bx~ is weakly-(*) compact. This is the Banach-Alaoglu-Bourbaki theorem,
see Theorem IIL.15 in Brezis [35].

(3) If X is separable, then Bx- is sequentially weakly-(*) compact, see Theorem
II1.25 in Brezis [35].

(4) A non-empty subset of a Banach space X is weakly relatively compact only
if it is sequentially weakly relatively compact. This is stated in the Eberlein-
Shmuliyan-Grothendieck theorem, see Kothe [124], Paragraph 24, 3.(8); 7.

(ii) In view of these facts:

(1) Any bounded sequence in LP(Q), where 1 < p < oo and Q C R¥ is a domain,
is weakly (relatively) compact.

(2) Any bounded sequence in L>=(Q), where @ C R” is a domain, is weakly-(*)
(relatively) compact.

(iti) Since L! is neither reflexive nor dual of a Banach space, the uniformly
bounded sequences in L' are in general not weakly relatively compact in L'. On
the other hand, the property of weak compactness is equivalent to the property of
sequential weak compactness.

B WEeAK COMPACTNESS IN THE SPACE L!:

Theorem 0.8. Let V C LY(Q), where Q C RM is a bounded measurable set.
Then the following statements are equivalent:

(i) any sequence {v,}22, C V contains a subsequence weakly converging in
LYQ);

(ii) for any e > 0 there exists k > 0 such that
/ [v(y)| dy < e for allv € V;
{lvl>k}

(iii) for any e > 0 there exists 6 > 0 such for allv €V

/ lo(y)ldy < ¢
M

for any measurable set M C @ such that
|M] < 6;
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(iv) there exists a non-negative function ® € C([0,0)),

P
lim (2) = o0,
z—00 Z
such that
sup [ (o)) dy < c.
veV JQ
See Ekeland and Temam [70, Ch. 8, Thm. 1.3], Pedregal [172, Lem. 6.4]. O

Condition (iii) is termed equi-integrability of a given set of integrable func-
tions and the equivalence of (i) is the Dunford-Pettis theorem (cf., e.g., Diestel [62,
p.93]. Condition (iv) is called the De la Vallé-Poussin criterion, see Pedregal [172,
Lemma 6.4]. The statement “there exists a non-negative function ® € C([0, 00))”
in condition (iv) can be replaced by “there exists a non-negative convex function
on [0,00)”.

0.7 Non-negative Borel measures

(i) The symbol C.(Q) denotes the space of continuous functions with compact
support in a locally compact Hausdorff metric space Q.

(if) The symbol M(Q) stands for the space of signed Borel measures on (). The
symbol M (Q) denotes the cone of non-negative Borel measures on Q. A measure
v € M (Q) such that v[Q] =1 is called probability measure.

(iii)
B THE RiESZ REPRESENTATION THEOREM:

Theorem 0.9. Let Q be a locally compact Hausdorff metric space. Let f be a non-
negative linear functional defined on the space Ce(Q).

Then there exist a o-algebra of measurable sets containing all Borel sets and
a unique non-negative measure on jiy € MT(Q) such that

(f;9) = /Qg duys for any g € Ce(Q). (12)

Moreover, the measure piy enjoys the following properties:

o (1f[K] < oo for any compact K C Q.

o yr[E] =sup{us[K]| K C E} for any open set E C Q.

o nr[V]=inf{u(E) |V C E, E open} for any Borel set V.

o If E is puy measurable, ps(E) =0, and A C E, then A is uy measurable.

See Rudin [175, Chapter 2, Theorem 2.14]. a
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(iv)
Corollary 0.1. Assume that f : C(Q) — R is a linear and non-negative func-
tional, where Q is a domain in RN .

Then there exists a measure jiy enjoying the same properties as in Theo-
rem 0.9 such that f is represented through (12).

See Evans and Gariepy [75, Chapter 1.8, Corollary 1].

(v) If Q c RM is a bounded set, the space M(Q) can be identified with the dual
to the Banach space C(Q) via (12). The space M(Q) is compactly embedded into
the dual Sobolev space W57 (Q) as soon as Q C RM is a bounded Lipschitz
domain and kp > M, 1/p+ 1/p’ =1 (see Evans [73, Chapter 1, Theorem 6]).

(vi) If p is a probability measure on €2 and g a py-measurable real-valued function,
then we have Jensen’s inequality

@ (/Qg du) < [ ao) d (13)

for any convex ® defined on R.

0.8 Parametrized (Young) measures

(i) Let @ C RY be a domain. We say that 1 : Q x RM is a Carathéodory function
on Q x RM if

{ for a. a. € Q, the function \ — ¢ (z, \) is continuous on RM; } (14

for all A € RM | the function x ~— (x, \) is measurable on Q.

We say that {v;}zeq is a family of parametrized measures if v, is a proba-
bility measure for a.a. x € @, and if

the function z — [ ¢(X) dve () := (v; ¢) is measurable on Q 5
for all ¢ : RM — R, ¢ € (C(RM) N L>=(RM)). (15)
(i)

B FUNDAMENTAL THEOREM OF THE THEORY OF PARAMETERIZED (YOUNG)
MEASURES:

Theorem 0.10. Let {v,}3°,, v, : Q@ C RY — RM be a sequence of functions
bounded in L*(Q;RM), where Q is a domain in RY.
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Then there exist a subsequence (not relabeled) and a parameterized family
{vytyeq of probability measures on RM depending measurably on y € Q with the
following property:

For any Carathéodory function ® = ®(y,2), y € Q, 2 € RM such that

(-, v,) — © weakly in L'(Q),

we have

D(y) = - Y(y, z) dvy(z) for a.a. y € Q.

See Pedregal [172, Chapter 6, Theorem 6.2]. O
(iii) The family of measures {v, },eq associated to a sequence {v,,}>2,,
vp — v weakly in L1(Q;RM),

is termed Young measure. We shall systematically denote by the symbol ®(-,v)
the weak limit associated to {®(-,v,)}22; via the corresponding Young measure
constructed in Theorem 0.10. Note that a Young measure need not be unique for
a given sequence.



Chapter 1

Fluid Flow Modeling

Physics distinguishes four basic forms of matter: solids, liquids, gases, and plasmas.
The last three forms fall in the category of fluids. Fluid is a material that can
flow, meaning fluids cannot sustain stress in the equilibrium state. Any time a
force is applied to a fluid, the latter starts and keeps moving even when the force
is no longer active. Fluid mechanics studies flows of fluids under the principal
laws of mechanics. Examples of real fluid flows are numerous ranging from oceans
and atmosphere to gaseous stars. The relevant applications include meteorology,
engineering, and astrophysics to name only a few.

There are several qualitative levels of models studied in mathematical fluid
mechanics. The main conceptual idea is the fundamental hypothesis that matter
is made of atoms and molecules, viewed as solid objects with several degrees of
freedom, that obey the basic principles of classical mechanics.

e MOLECULAR DyNaMmics (MD) studies typically a very large number of or-
dinary differential equations that govern the time evolution of each single
particle of the fluid coupled through the interaction forces of different kinds.
Numerical simulations based on (MD) are of fundamental importance when
determining the physical properties of “macroscopic” fluids, for instance their
interaction with a solid wall. Models based on (MD) are fully reversible in
time.

e KINETIC MODELS are based on averaging with respect to particles having
the same velocity. The basic state variable is the density of the fluid parti-
cles at a given time and spatial position with the same velocity. Accordingly,
the evolution is governed by a transport equation of Boltzmann’s type in-
cluding the so-called collision operator. The presence of collisions results in
irreversibility of the process in time.

e CONTINUUM FLUID MECHANICS is a phenomenological theory based on
macroscopic (observable) state variables such as density, fluid velocity, and
temperature. The time evolution of these quantities is described through a
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system of partial differential equations. The objective existence of the macro-
scopic quantities (fields) is termed the continuum hypothesis. The theory is
widely used in numerical analysis and real world applications. The processes,
in general, are irreversible in time.

e MODELS OF TURBULENCE are based on further averaging of the macroscopic
models studied in continuum fluid mechanics. According to the present state
of knowledge, there is no universally accepted theory of turbulence. The
evolution of state variables is described by a system of partial differential
equations and is irreversible in time.

The mathematical theory of continuum fluid mechanics developed in this
book is based on fundamental physical principles that can be expressed in terms
of balance laws. These may be written by means of either a Lagrangian or a Eu-
lerian reference system. In Lagrangian coordinates, the description is associated
to particles moving in space and time. The Eulerian reference system is based on
a fixed frame attached to the underlying physical space. We will use systemati-
cally the Fulerian description more suitable for fluids which undergo unlimited
displacements. Accordingly, the independent variables are associated to the phys-
ical space represented by a spatial domain Q C R3, and a time interval I C R,
typically, I = (0,T), T > 0.

1.1 Fluids in continuum mechanics

We adopt the standard mathematical description of a fluid as found in many
classical textbooks on continuum fluid mechanics. Unlike certain recently proposed
alternative theories based on a largely extended number of state variables, we
assume the state of a fluid at a given instant can be characterized by its density
and temperature distribution whereas the motion is completely determined by a
velocity field. Simplifying further we focus on chemically inert homogeneous fluids
that may be characterized through the following quantities.

B Fruips IN CONTINUUM MECHANICS:

(a) a domain Q C R3 occupied by a fluid in an ambient space;

(b) a non-negative measurable function o = o(t,x) defined for ¢ € (0,T), x € £,
yielding the mass density;

(c) a vector field u = u(t,x), t € (0,T), x € Q, defining the velocity of the fluid;

(d) a positive measurable function ¥ = J(t,z), t € (0,T), = € €, describing the
distribution of temperature measured in the absolute Kelvin scale;

(e) the thermodynamic functions: the pressure p = p(p,¥), the specific internal
energy e = e(p,1), and the specific entropy s = s(p,9);
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(f) a stress tensor T = {T; ;}};_, yielding the force per unit surface that the
part of a fluid in contact with an ideal surface element imposes on the part
of the fluid on the other side of the same surface element;

(g) a vector field q giving the fluz of the internal energy;

(h) a vector field f = f(¢t,z), t € (0,T), x € Q, defining the distribution of a
volume force acting on a fluid;

(i) a function Q = Q(t,x), t € (0,T), z € Q, yielding the rate of production of
internal energy.

The trio {p,u, ¥} introduced in (b)—(d) represents the basic state variables
characterizing completely the state of a fluid at a given instant ¢. The remaining
quantities are determined in terms of the state variables by means of a set of
constitutive relations.

Fluids are characterized among other materials through Stokes’ law
T =S8 —pl, (1.1)

where S denotes the viscous stress tensor. Viscosity is a property associated to the
relative motion of different parts of the fluid; whence S is always interrelated with
the velocity gradient V,u or rather its symmetric part V,u+ VZu. In particular,
the viscous stress vanishes whenever V,u + VX u = 0, that means, when the fluid
exhibits a rigid motion with respect to a fixed coordinate system. In accordance
with the Second law of thermodynamics, viscosity is responsible for the irreversible
transfer of the mechanical energy associated to the motion into heat. Although
omitted in certain mathematical idealizations (Euler system), viscosity is always
present and must be taken into account when modeling the motion of fluids in the
long run.

The pressure p, similarly to the specific energy e and the specific entropy
s, are typical thermostatic variables attributed to a system in thermodynamic
equilibrium and as such can be evaluated as numerical functions of the density
and the absolute temperature. Moreover, in accordance with the Second law of
thermodynamics, p = p(p, V), e = e(p,¥), and s = s(p,?) are interrelated through

B GIBBS’ EQUATION:

9Ds(¢,9) = Dele. ) + (e 0)D( - (1.2)

The symbol D in (1.2) stands for the differential with respect to the variables
0, ¥. A common hypothesis tacitly assumed in many mathematical models asserts
that the time scale related to the macroscopic motion of a fluid is so large that
the latter can be considered at thermodynamic equilibrium at any instant ¢ of the
“real” time, in particular, the temperature ¢ is well determined and can be taken
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as a state variable even if the system may be quite far from the equilibrium state
(see Ottinger [168]).
Gibbs’ equation (1.2) can be equivalently written in the form of Mazwell’s

relation de(o.9) ) (0. 9)
e\o, ( pLo, )
= 9) — 0 . 1.3
D0 g2 p(o,7) 59 (1.3)
The precise meaning of (1.3) is that the expression 1/9(De+pD(1/p)) is a perfect
gradient of a scalar function termed entropy.

1.2 Balance laws

Classical continuum mechanics describes a fluid by means of a family of state
variables — observable and measurable macroscopic quantities — a representative
sample of which has been introduced in the preceding part. The basic physical
principles are then expressed through a system of balance laws. A general balance
law takes the form of an integral identity

/Bd(tg,x) dz f/Bd(tl,x) dz + /:2 /83 F(t,z) -n(x) dS, dt

_ /j /B o(t,z) dz dt (1.4)

to be satisfied for any t; < to and any subset B C {2, where the symbol d stands
for the volumetric (meaning per unit volume) density of an observable property,
F denotes its flux, n is the outer normal vector to B, and o denotes the rate of
production of d per unit volume. The principal idea, pursued and promoted in this
book, asserts that (1.4) is the most natural and correct mathematical formulation
of any balance law in continuum mechanics.

The expression on the left-hand side of (1.4) can be interpreted as the integral
mean of the normal trace of the four-component vector field [d, F] on the boundary
of the time-space cylinder (t1,t2) x B. On the other hand, by means of the Gauss-
Green theorem, we can write

/Bd(tg7x)<p(tg,x) dz — /Bd(thx)go(tl,x) dz + /j/aBF(t,m) ‘n(z)p(t, z)dS, dt
_ / - / (8td(t,x) + div, F(t, x))gp(t@) do dt (1.5)
t /B

+ /:2 /B (d(t,x)@tcp(t,x) + F(t,x) ~Vm90(t,x)) dz dt

for any smooth test function ¢ defined on R x R3. If all quantities are continuously
differentiable, it is easy to check that relations (1.4), (1.5) are compatible as soon as

Od(t, x) + div, F(t,z) = o(t,x) (1.6)
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yielding

/Bd(tg,x)ga(tg,x) dx*/d(th x)p(t1, der/ /83 (t,x) Yo(t, z)dS, dt

- /tth/Ba(t,x)SD(t,x) dzdt + /tt/B d(t,x)@tgo(t,x) +F(t,z) - sto(t,x)) doe dt.
(1.7)

The integral identity (1.7) can be used as a proper definition of the normal
trace of the field [d, F] as long as

/OT/ d(t,m)@tgo(tx) +F(t,z) - ngo(tx)) dr dt

/ / (t,x)p(t,xz) de dt =0 (1.8)
0

for any ¢ € C°((0,T) x Q). In the terminology of the modern theory of partial
differential equations, relation (1.8) represents a weak formulation of the differen-
tial equation (1.6). If (1.8) holds for any test function ¢ € C°((0,T) x ), we say
that equation (1.6) is satisfied in D’((0,T) x ), or, in the sense of distributions.
The satisfaction of the initial condition d(0,-) = do, together with the pre-
scribed normal component of the flux F, = F - n|sq on the boundary, can be
incorporated into the weak formulation by means of the integral identity

T

_ / do ()¢ (0, ) dx+/ Fy(t, z)p(t, x)dS, dt (1.9)
Q o Joq

:/O /Qa(t,x)sti(t,x) d:cdt+/0 /Q(d(t,x)ﬁtcp(t,x) +F(t7x).vz@(t7x)> da dt

to be satisfied for any ¢ € C°([0,T) x Q).

As a matter of fact, the source term o need not be an integrable function.
The normal trace of [d, F] is still well defined through (1.7) even if o is merely a
signed measure, more specifically, o = o™ — 0™, where 0,0~ € MT([0,T] x Q)
are non-negative regular Borel measures defined on the compact set [0,T] x .
Accordingly, relation (1.9) takes the form of a general

H BALANCE Law:

T
(5 0) Mmac)(0.11x9) +/o /Q (d(t, x)0rp(t,x) + F(t, ) - Vx<,0(t,x)) dx dt

T
:/ / Fy(t, x)e(t,x) dS, dt — / do(z)p(0,z) dx (1.10)
0o Joo Q

for any test function ¢ € C°([0,T) x ).
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If (1.10) holds, the (outer) normal trace of the field [d, F] can be identified
through (1.7), in particular, the instantaneous values of d at a time ¢ can be defined.
However, these may exhibit jumps if the rate of production ¢ is not absolutely
continuous with respect to the Lebesgue measure. Specifically, using (1.7), (1.10),
we can define the left instantaneous value of d at a time 7 € (0,7 as

<d(777‘)§90>[/\/1;c](9) (1.11)

— [ dola)ote) ot [ [ Flt.o): Vuplo) dode+ Jim (o050 ci0 1100
Q 0./Q —0+
for any ¢ € C°(Q2), where 15 = ¥5(t) is non-increasing,

1 for t € (—o0, 7 — ¢],

Y5 € Cl(R)7 Ps(t) = { 0 for t € [1,00).

Similarly, we define the right instantaneous value of d at a time 7 € [0,T) as
<d(7+a')590>[M;c](Q) (1.12)

= / do(2)p(x) dx +/ / F(t,z)  Vyp(r) dedt + 6lim (03959 [m,0)((0,1)x ) »
Q 0/ —0+
where 15 = 15(t) is non-increasing,

1 1 for ¢t € (—o0, 7],
Vs € C'(R), ¥s(t) = { 0 for ¢t € [T + 6, 0).

Note that, at least for d € L>(0,T; L*(Q)), the left and right instantaneous
values are represented by signed measures on 2 that coincide with d(r,-) € L(Q2)
at any Lebesgue point of the mapping 7 +— d(7,-). Moreover, d(7—,+) = d(7+, )
for any 7 € [0,7T] and the mapping 7 — d(7,-) is weakly-(*) continuous as soon
as o is absolutely continuous with respect to the standard Lebesgue measure on
0,T) x Q.

Under certain circumstances, notably when identifying the entropy produc-
tion rate, the piece of information that is provided by the available mathematical
theory enables us only to show that

/T/ d(t,x)0p(t,x) + F(t,z) - Vyp(t,z) de <0 (1.13)
0o Jo

for any non-negative test function ¢ € C°([0,T) x ). Intuitively, this means
Od + div,(F) >0

though a rigorous verification requires differentiability of d and F.
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Let us show that (1.13) is in fact equivalent to the integral identity

T
/ /Qd(t,x)atgo(t,x)—kF(t, ) Vap(t, ) dz dt+(0;9) v+ 0p(0,mx0) = 0 (1.14)
0

for any ¢ € C°([0,T) x ), where 0 € M*([0,7] x ) is a non-negative regular
Borel measure on the set [0, 7] x €. This fact may be viewed as a variant of the
well-known statement that any non-negative distribution is representable by a
measure.

In order to see (1.14), assume that
d € L>®(0,T; L)) and F € LP((0,T) x ©; R?) for a certain p > 1.

Consider a linear form
T
o)== [ [ (dt.0)0ult.) + Ft2) - Vaplt,0)) do
0o Ja

which is well defined for any ¢ € CL([0,T) x Q). Moreover, it follows from (1.13),
that
(o39) >0 for any ¢ € C°([0,T) x Q), ¢ > 0. (1.15)

Next, for any compact set K C [0,7) x Q we can find a function xx such
that

XKk = xk(t) € CF[0,T), 0 < xx <1, dxrx <0, xx =1 on K. (1.16)
In particular, as a direct consequence of (1.15), we get
(o5xx) <ess sup |[|d(t,")|p1(q) for any K. (1.17)
te(0,T)

We claim that ¢ can be extended in a unique way as a bounded non-negative
linear form on the vector space C.([0,T") x Q). Indeed for any sequence {p,}> ,
of (smooth) functions supported by a fixed compact set K C [0,T) x £, we have

| <0-7<Pn> - <U; me> ‘ < <07XK> ||<p7l - meHC(K%
with xx constructed in (1.16).

By virtue of Riesz’s representation theorem (Theorem 0.9), the linear form o
can be identified with a non-negative Borel measure on the set [0,7") x Q. Finally,
because of the uniform estimate (1.17) on the value of o[K] for any compact set
K C [0,T) %, the measure o[[0,T") x Q] of the full domain is finite, in particular o
can be trivially extended (by zero) to the set [0, 7] x Q. Let us point out, however,
that such an extension represents only a suitable convention (the measure o is
defined on a compact set [0,T] x ) without any real impact on formula (1.14).

To conclude, we recall that the weak formulation of a balance law introduced
in (1.10) is deliberately expressed in the space-fixed, Eulerian form rather than a
“body-fixed” material description. This convention avoids the ambiguous notion
of trajectory in the situation where F, typically proportional to the velocity of the
fluid, is not regular enough to give rise to a unique system of streamlines.
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1.3 Field equations

In accordance with the general approach delineated in Section 1.2, the basic phys-
ical principles formulated in terms of balance laws will be understood in the sense
of integral identities similar to (1.10) rather than systems of partial differential
equations set forth in classical textbooks on fluid mechanics. Nonetheless, in the
course of formal discussion, we stick to the standard terminology “equation” or
“field equation” even if these mathematical objects are represented by an infinite
system of integral identities to be satisfied for a suitable class of test functions
rather than a single equation. Accordingly, the macroscopic quantities character-
izing the state of a material in continuum mechanics are called fields, the balance
laws they obey are termed field equations.

1.3.1 Conservation of mass

The fluid density 0 = o(t, x) is a fundamental state variable describing the distri-
bution of mass. The integral

M(B) = /Bg(t,x) dz

represents the total amount of mass of the fluid contained in a set B C () at an
instant t. In a broader sense, the density could be a non-negative measure defined
on a suitable system of subsets of the ambient space 2. However, for the purposes
of this study, we content ourselves with o(¢,) that is absolutely continuous with
respect to the standard Lebesgue measure on R3, therefore representable by a
non-negative measurable function.

Motivated by the general approach described in the previous part, we write
the physical principle of mass conservation in the form

to
/ o(te, z) dx 7/ o(t1,z) dz +/ / o(t,z)u(t,z) -ndS, dt =0
B B t1 JoB

for any (smooth) subset B C €2, where u = u(¢, z) is the velocity field determining
the motion of the fluid. Thus assuming, for a moment, that all quantities are
smooth, we deduce the equation of continuity in the differential form

Oro(t, ) + divy(o(t,x)u(t,z)) =0in (0,T) x Q. (1.18)
In addition, we impose impermeability of the boundary OS2, meaning,
u-n\ag =0. (1.19)

Multiplying (1.18) on B(o)+ 0B’ (0), where B is a continuously differentiable
function, we easily deduce that

0t (0B(p)) + div,(0B(o)u) + b(p)div,u =0 (1.20)
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for any b € BC|0, ) (bounded and continuous functions), where

¢0(2)

S de. (1.21)

B@:Bm+[

z

Equation (1.20) can be viewed as a renormalized variant of (1.18).

Summing up the previous discussion and returning to the weak formulation,
we introduce

B RENORMALIZED EQUATION OF CONTINUITY:

/OT/Q (QB(Q)atSD + 0B(o)u - V¢ — b(p)divyu cp) dxdt = 7/9 00B(00)¢(0, ) dz

(1.22)

to be satisfied for any test function ¢ € C°([0,7) x ), and any B, b interrelated
through (1.21), where b is continuous and uniformly bounded function on R.

The family of integral identities (1.22) represents a mathematical formulation
of the physical principle of mass conservation. Formally, relation (1.22) reduces to
(1.20) provided all quantities are smooth, and, furthermore, to (1.18) if we take
b= 0, B(1) = 1. The initial distribution of the density is determined by a given
function g = 0(0, -), while the boundary conditions (1.19) are satisfied implicitly
through the choice of test functions in (1.22) in the spirit of (1.10).

In a certain sense, the renormalized equation (1.22) can be viewed as a very
weak formulation of (1.18) since, at least for B(1) = 0, the density ¢ need not be
integrable. On the other hand, relation (1.22) requires integrability of the velocity
field u at the level of first derivatives, specifically, div,u must be integrable on the
set [0,T) x €.

In contrast to (1.18), relation (1.22) provides a useful piece of information on
the mass transport and possible density oscillations in terms of the initial data.
It is important to note that (1.22) can be deduced from (1.18) even at the level
of the weak formulation as soon as the density is a bounded measurable function
(see Section 10.18 in Appendix).

1.3.2 Balance of linear momentum

In accordance with Newton’s second law, the flux associated to the momentum ou
in the Eulerian coordinate system can be written in the form (pu® u — T), where
the symbol T stands for the stress tensor introduced in Section 1.1. In accordance
with Stokes’ law (1.1), the balance of linear momentum reads

di(ou) + div,(ou ®@ u) + Vup = div,S + of in D'((0,T) x Q; R?), (1.23)
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or,
T
/ / ((gu) cOp+o(u®u) : Vyp +pdivzg0) dz dt
0o Jo

= /OT/Q (S : Vap — of - (p) dx — /Q(Qu)o (0, ) du, (1.24)

to be satisfied by any test function ¢ € C2°([0,T) x Q;R3). Note that relation
(1.24) already includes the initial condition

ou(0, ) = (pu)o in Q. (1.25)

Analogously, as in the previous sections, the variational formulation (1.24)
may include implicit satisfaction of boundary conditions provided the class of
admissible test functions is extended “up to the boundary”. Roughly speaking, the
test functions should belong to the same regularity class as the velocity field u.
Accordingly, in order to enforce the impermeability condition (1.19), we take

p e C([0,T) x % R?), ¢ nlag = 0. (1.26)

Postulating relation (1.24) for any test function satisfying (1.26), we deduce
formally that
(Sl’l) X n‘@Q =0, (1.27)

which means, the tangential component of the normal stress forces vanishes on
the boundary. This behavior of the stress characterizes complete slip of the fluid
against the boundary.
In the theory of viscous fluids, however, it is more customary to impose the
no-slip boundary condition
u|ag = 0, (1.28)

together with the associated class of test functions
0 e C([0,T) x Q;R3). (1.29)

The no-slip boundary condition (1.28) and even the impermeability condition
(1.19) require a concept of trace of the field u on the boundary 9. Therefore the
velocity field u must belong to a “better” space than just LP(Q;R3). As for the
impermeability hypothesis (1.19), we recall the Gauss-Green theorem yielding

/ pu-ndS; = / Ve -udx +/ o divyu dax. (1.30)
o0 Q Q

Consequently, we need both u and div,u to be at least integrable on 2 for (1.19) to
make sense. The no-slip boundary condition (1.28) requires the partial derivatives
of u to be at least (locally) integrable in Q (cf. Theorem 0.6).
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Before leaving this section, we give a concise formulation of Newton’s second
law in terms of

B BALANCE OF MOMENTUM:

T
/ / ((gu) <Oip + o(u®@u) : Vyip —I—pdivxgo) dz dt
0o Ja

-/ : [ (Voo o) ar— [ (owa-st0ar  ay

must be satisfied by any test function ¢ belonging to the class C2°([0,T) x Q;R?)
if the no-slip boundary conditions (1.28) are imposed, or

¥ € C?([O,T) X Q;R?))v @ - n|BQ - 07

in the case of complete slip boundary conditions (1.19), (1.27).

1.3.3 Total energy

The energy density £ can be written in the form
1 2
&= ,elul” + oe(o,9), (1.32)

where the symbol e denotes the specific internal energy introduced in Section 1.1.

Multiplying equation (1.23) on u we deduce the kinetic energy balance
1 9 ) 1 9 .
8t(29\u\ ) + dlvm(2g\u\ u) =divg(Tu) — T : Vyu + of - u, (1.33)

where the stress tensor T is related to S and p by means of Stokes’ law (1.1).
On the other hand, by virtue of the First law of thermodynamics, the changes of
the energy of the system are caused only by external sources, in particular, the
internal energy balance reads

O (0e) + divy(peu) + divyq = S : Vyu — pdivgu + 09, (1.34)

where the term pQ represent the volumetric rate of the internal energy production,
and q is the internal energy flux.

Consequently, the energy balance equation may be written in the form

W€ + divy(Eu) + div, (q—Su+pu) = of -u+ 0. (1.35)
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Relation (1.35) can be integrated over the whole domain €2 in order to ob-
tain the balance of total energy. Performing by parts integration of the resulting
expression we finally arrive at

B ToraL ENERGY BALANCE:

/Qg(tg,-) dx—/ﬂé’(tl,-) dx:/:/ﬂ (Qf~u+QQ) de dt (1.36)

for any 0 < t; <ty < T provided
q-nlpo =0, (1.37)

and either the no-slip boundary condition (1.28) or the complete slip boundary
conditions (1.19), (1.27) hold.

In the previous considerations, the internal energy e has been introduced
to balance the dissipative terms in (1.33). Its specific form required by Gibbs’
equation (1.2) is a consequence of the Second law of thermodynamics discussed in
the next section.

1.3.4 Entropy

The Second law of thermodynamics is the central principle around which we intend
to build up the mathematical theory used in this study. As a matter of fact,
Gibbs’ equation (1.2) should be viewed as a constraint imposed on p and e by the
principles of statistical physics, namely ,119 (De + pDi)) must be a perfect gradient.
Accordingly, the internal energy balance equation (1.34) can be rewritten in the
form of entropy balance

Ot(0s) + div,(psu) + divw(g) =0+ gQ, (1.38)

with the entropy production rate
1 q-V,9
o= (S:V,u-— ) 1.39
(5 Vo= (1.39)
The Second law of thermodynamics postulates that the entropy production rate
o must be nonnegative for any admissible thermodynamic process. As we will see
below, this can be viewed as a restriction imposed on the constitutive relations for
S and q.
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A weak formulation of equation (1.38) reads

B ENTROPY BALANCE EQUATION:

/OT/Q (Qsatgo + osu- Vo + (g) Ve dx) dt (1.40)

T T,
:—/(gs)o<pdx—/ /mpdxdt—/ / Qp dx dt
Q 0o Ja o Ja?

must be satisfied for any test function ¢ € C2°([0,T) x Q). Note that (1.40) already
includes the no-flux boundary condition (1.37) as well as the initial condition

0s(0,-) = (5)o-

In the framework of the weak solutions considered in this book, the entropy
production rate o will be a non-negative measure satisfying

quzﬁ)

UZé(Szvxu— 9

in place of (1.39). Such a stipulation reflects one of the expected features of the
weak solutions, namely they produce maximal dissipation rate of the kinetic energy
enhanced by the presence of singularities that are not captured by the “classical”
formula (1.39). As we will see in Chapter 2, this approach still leads to a (formally)
well-posed problem.

1.4 Constitutive relations

The field equations derived in Section 1.3 must be supplemented with a set of
constitutive relations characterizing the material properties of a concrete fluid.
In particular, the viscous stress tensor S, the internal energy flux q as well as
the thermodynamic functions p, e, and s must be determined in terms of the
independent state variables {p, u, ¥}.

1.4.1 Molecular energy and transport terms

The Second law of thermodynamics, together with its implications on the sign
of the entropy production rate discussed in Section 1.3.4, gives rise to further
restrictions that must be imposed on the transport terms S, q. In particular, as
the entropy production is non-negative for any admissible physical process, we
deduce from (1.39) that

S:Vzu>0, —q-V,9 >0. (1.41)
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A fundamental hypothesis of the mathematical theory developed in this book
asserts that the constitutive equations relating S, q to the affinities V,u, V9 are
linear. Such a stipulation gives rise to

B NEWTON’S RHEOLOGICAL LAW:

2
S = M(ku +Via— 3diku ]I) + ndiv,u I; (1.42)

and
B FOURIER'S LAW:

q=—rkVg (1.43)
The specific form of S can be deduced from the physical principle of the material

frame indifference, see Chorin and Marsden [47] for details.
Writing

9 2
S:V,u= /; qu—I—Vfu— 3diku]l + n|div,ul?,

we conclude, by virtue of (1.41), that the shear viscosity coefficient u, the bulk
viscosity coefficient 1, as well as the heat conductivity coefficient x must be non-
negative. As our theory is primarily concerned with viscous and heat conducting
fluids, we shall always assume that the shear viscosity coefficient p as well as
the heat conductivity coefficient k are strictly positive. On the other hand, it is
customary, at least for certain gases, to neglect the second term in (1.42) setting
the bulk viscosity coefficient n = 0.

1.4.2 State equations

Gibbs’ equation (1.2) relates the thermal equation of state

p=p(0,9)

to the caloric equation of state

e =e(o,7),

in particular, p and e must obey Maxwell’s relation (1.3).
The mathematical theory of singular limits developed in this book leans
essentially on

B HYPOTHESIS OF THERMODYNAMIC STABILITY:

de(p,9) dp(e,v)

o 0 4,

> 0. (1.44)
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The meaning of (1.44) is that both the specific heat at constant volume ¢, =
0e /09 and the compressibility of the fluid dp/dp are positive although the latter
condition is apparently violated by the standard Van der Waals equation of state.

In order to fix ideas, we focus on the simplest possible situation supposing
the fluid is a monoatomic gas. In this case, it can be deduced by the methods of
statistical physics that the molecular pressure p = pjs and the associated internal
energy e = ey are interrelated through

pule9) = oeri(0,9) (1.45)

(see Eliezer et al. [71]). It is a routine matter to check that (1.45) is compatible
with (1.3) only if there is a function P such that

pu(o,9) = 195/213(195/2)- (1.46)

Indeed inserting (1.45) into (1.3) gives rise to a first-order partial differential equa-
tion that can be solved by means of the change of variables ¢(Z, ) = p(Z93/%,9).
If P is linear, we recover the standard Boyle-Marriot state equation of perfect

gas,
pam(o,9¥) = Rod with a positive gas constant R. (1.47)

As a matter of fact, formula (1.46) applies to any real gas, monoatomic or
not, at least in the following two domains of the (g,)-plane:

e NON-DEGENERATE REGION, where the density is low and/or the tempera-
ture is sufficiently large, specifically,

Y

92 <Z (1.48)

for a certain positive constant Z. Here the fluid can be considered as a mixture
of classical gases that obeys Dalton’s law, hence the pressure p is given by
the state equation (1.47) (see Galavotti [93]);

e DEGENERATE AREA
° S 7 with Z> Z, (1.49)

2

where the gas is completely ionized, and the nuclei as well as the free electrons
behave like a monoatomic gas satisfying (1.46). If, in addition, we assume that
in the degenerate area at least one of the gas constituents, for instance the
cloud of free electrons, behaves as a Fermi gas, we obtain

119111%) em(0,9) > 0 for any fixed o > 0 (1.50)

(see Miiller and Ruggeri [160]).
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Finally, we suppose that the specific heat at constant volume is uniformly
bounded, meaning

_ Oen(o,9)

Cy 99 < ¢ for all g, ¥ > 0, (1.51)

with obvious implications on the specific form of the function P in (1.46) discussed
in detail in Chapter 2.

It is worth noting that, unlike (1.47), the previous assumptions are in perfect
agreement with the Third law of thermodynamics requiring the entropy to vanish
when the absolute temperature approaches zero (see Callen [40]).

1.4.3 Effect of thermal radiation

Before starting our discussion, let us point out that the interaction of matter and
radiation (photon gas) occurring in the high temperature regime is a complex prob-
lem, a complete discussion of which goes beyond the scope of the present study.
Here we restrict ourselves to the very special but still physically relevant situation,
where the emitted photons are in thermal equilibrium with the other constituents
of the fluid, in particular, the whole system admits a single temperature 9 (see
the monograph by Oxenius [169]).

Under these circumstances, it is well known that the heat conductivity is
substantially enhanced by the radiation effect, in particular, the heat conductivity
coefficient k takes the form

K=Ky + kR, kr = k9%, k>0, (1.52)

where kjs denotes the standard “molecular” transport coefficient and kg repre-
sents the contribution due to radiation. The influence of the radiative transport is
particularly relevant in some astrophysical models studied in the asymptotic limit
of small Péclet (Prandtl) number in Chapter 6.

Similarly, the standard molecular pressure py; is augmented by its radiation
counterpart pr so that, finally,

a
p(e,9) = p(e,9) + pr(v), where pr(¥) = 49, a > 0; (1.53)
whence, in accordance with Gibbs’ equation (1.2),

e(0,9) = enr(0,9) + er(o,9), where oeg(o,9) = a¥*, (1.54)

and

_ 4
s(0,9) = su(0,9) + sr(e,d), with osr(e,?) = jav®, (1.55)
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1.4.4 Typical values of some physical coefficients

In order to get better insight concerning the magnitude and proportionality of
the different material forces acting on a fluid, we conclude this introductory part
by reviewing the typical values of several physical constants introduced in the
preceding text.

The quantity R appearing in formula (1.47) is the specific gas constant, the
value of which for a gas (or a mixture of gases) equals R/M, where R is the
universal gas constant (R = 8.314JK 'mol™'), and M is the molar mass (or a
weighted average of molar masses of the mixture components). For dry air, we get
R=287Jkg 'K~

In formulas (1.53-1.55), the symbol a stands for the Stefan-Boltzmann con-
stant (a = 5.67 - 1078JK ~4m~2s71), while the coefficient k in formula (1.52) is
related to a by k = ;,fozlc7 where [ denotes the mean free path of photons (typically
[ ~ 1077 —107%m), and c is the speed of light (c = 3 - 108ms~1).

The specific heat at constant volume ¢, takes the value ¢, = 2.87Jkg K ~*
for the dry air, in particular, ez ~ 1Jkg ™!, ear ~ 102 — 103Jkg " at the atmo-
spheric temperature, while at the temperature of order 103K attained, for instance,
in the solar radiative zone, ep ~ 103 — 10*Jkg™! and ey ~ 10% — 104Jkg™*. Ac-
cordingly, the effect of radiation is often negligible under the “normal” laboratory
conditions on the Earth (ep/er ~ 10% — 10%) but becomes highly significant in
the models of hot stars studied in astrophysics (eys/er ~ 107! — 10). However,
radiation plays an important role in certain meteorological models under specific
circumstances.

The kinetic theory predicts the viscosity of gases to be proportional to Vi ora
certain power of ¥ varying with the specific model and characteristic temperatures.
This prediction is confirmed by experimental observations; a generally accepted
formula is the so-called Shutherlang correlation yielding

AVY

=1+ B0 for ¥ “large”,

"

where A and B are experimentally determined constants. For the air in the range
of pressures between 1 — 10atm, we have A = 1.46kgm~!'s~'K~1/2, B = 100.4K.
The dependence of the transport coefficients on the temperature plays a significant
role in the mathematical theory developed in this book.

The specific values of physical constants presented in this part are taken over
from Bolz and Tuve [26].






Chapter 2

Weak Solutions,
A Priori Estimates

The fundamental laws of continuum mechanics interpreted as infinite families of
integral identities introduced in Chapter 1, rather than systems of partial differ-
ential equations, give rise to the concept of weak (or variational) solutions that
can be vastly extended to extremely divers physical systems of various sorts. The
main stumbling block of this approach when applied to the field equations of fluid
mechanics is the fact that the available a priori estimates are not strong enough in
order to control the flux of the total energy and/or the dissipation rate of the ki-
netic energy. This difficulty has been known since the seminal work of Leray [132]
on the incompressible NAVIER-STOKES SYSTEM, where the validity of the so-called
energy equality remains an open problem, even in the class of suitable weak solu-
tions introduced by Caffarelli et al. [37]. The question is whether or not the rate of
decay of the kinetic energy equals the dissipation rate due to viscosity as predicted
by formula (1.39). It seems worth noting that certain weak solutions to hyperbolic
conservation laws indeed dissipate the kinetic energy whereas classical solutions
of the same problem, provided they exist, do not. On the other hand, however, we
are still very far from complete understanding of possible singularities, if any, that
may be developed by solutions to dissipative systems studied in fluid mechanics.
The problem seems even more complex in the framework of compressible fluids,
where Hoff [113] showed that singularities survive in the course of evolution pro-
vided they were present in the initial data. However, it is still not known if the
density may develop “blow up” (gravitational collapse) or vanish (vacuum state)
in a finite time. Quite recently, Brenner [28] proposed a daring new approach to
fluid mechanics, where at least some of the above mentioned difficulties are likely
to be eliminated.

Given the recent state of the art, we anticipate the hypothetical possibility
that the weak solutions may indeed dissipate more kinetic energy than indicated
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by (1.33), thereby replacing the classical expression of the entropy production rate
(1.39) by an inequality
1 q
o> 0(S:V$u—ﬁ-vxﬁ). (2.1)

Similarly to the theory of hyperbolic systems, the entropy production rate o is
now to be understood as a non-negative measure on the set [0,7] x €, whereas
the term

T
/ /Qmp dz is replaced by (o;¢) M+C)(0.T]x) 1D (1.40).
0

Although it may seem that changing equation to mere inequality may con-
siderably extend the class of possible solutions, it is easy to verify that inequality
(2.1) reduces to the classical formula (1.39) as soon as the weak solution is regular
and satisfies the global energy balance (1.36). By a regular solution we mean that
all state variables p, u, ¢ are continuously differentiable up to the boundary of the
space-time cylinder [0, 7] x €2, possess all the necessary derivatives in (0,7T) x £,
and p, ¥ are strictly positive. Indeed if ¥ is smooth we are allowed to use the
quantity Yy as a test function in (1.40) to obtain

T T
/ / Qs(atﬁ+u~vx19)4p dz dt+/ / Qsﬁ(8t<p+u~vl.ap) dx dt
0o Ja 0o Ja

T T
+/ /qumcpdxdt+<a;19g0>+/ /q~Vm19gadxdt
o Ja o Ja?

T
:—/ /QQapdxdt
0o Ja

for any ¢ € C°((0,T) x Q). Moreover, as g, u satisfy the equation of continuity
(1.22), we get

T T
/ / gs(3t19+uovz19)g0 dz dt+/ / gsﬂ(@tgo+Uoncp) dzx dt
0o Ja 0o Ja
T
:—/ /gﬁ(@ts—i-u-vxs)go dz dt
0o Ja
T T
7/ / Q(ﬁte +u- Vme)cp dx dt — / / pdivup dz,
0o Ja 0o Ja

where we have used Gibbs’ relation (1.2). Consequently, we deduce

/ 0e(0,9) (12) dax — / 0e(0,9) (1) dz
Q Q

:/:/Q(Qg_pdiku) dz dt+/tj2/§2(190+3~vxi9) dz dt

for0<t; <ty <T.
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Conversely, since regular solutions necessarily satisfy the kinetic energy equa-
tion (1.33), we can use the total energy balance (1.36) in order to conclude that

to
/ oe(o,9)(t2) dx — / oe(o,9)(t1) de = / / (QQ +S:V,u —pdivxu) dx dt;
Q Q t, JQ

whence, by means of (2.1),

1 a :
o= 79(S.V%u— 9 -Vxﬁ) in [t1,t2] x Q.

Note that our approach based on postulating inequality (2.1), together with
equality (1.36) is reminiscent of the concept of weak solutions with defect measure
elaborated by DiPerna and Lions [64] and Alexandre and Villani [5] in the context
of Boltzmann’s equation. Although uniqueness in terms of the data is probably out
of reach of such a theory, the piece of information provided is sufficient in order to
study the qualitative properties of solutions, in particular, the long-time behavior
and singular limits for several scaling parameters tending to zero. Starting from
these ideas, we develop a thermodynamically consistent mathematical model based
on the state variables {p,u, ¥} and enjoying the following properties:

e The problem admits global-in-time solutions for any initial data of finite
energy.

e The changes of the total energy of the system are only due to the action of
the external source terms represented by f and Q. In the absence of external
sources, the total energy is a constant of motion.

e The total entropy is increasing in time as soon as Q > 0, the system evolves
to a state maximizing the entropy.

e Weak solutions coincide with classical ones provided they are smooth, notably
the entropy production rate o is equal to the expression on the right-hand
side of (2.1).

2.1 Weak formulation

For reader’s convenience and future use, let us summarize in a concise form the
weak formulation of the problem identified in Chapter 1. The problem consists
of finding a trio {p,u, ¥} satisfying a family of integral identities referred to in
the future as a NAVIER-STOKES-FOURIER SYSTEM. We also specify the minimal
regularity of solutions required, and interpret formally the integral identities in
terms of standard partial differential equations provided all quantities involved in
the weak formulation are smooth enough.
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2.1.1 Equation of continuity

(i) Weak (renormalized) formulation:

/OT/Q@B(Q) (5t¢+u'vzs0) dz dt
:/OT/Qb(Q)divxugo do dt—/QQoB(go)<p(0,~) da.

(i) Admissible test functions:

be L*NCJ0,), B(p) =B(1) +/
1
€ C.([0,T) x Q).
(iii) Minimal regularity of solutions required:

0>0, o€ L'((0,T) x Q),
ou € L'((0,T) x 4 R3), divyu € L'((0,T) x Q).

(iv) Formal interpretation:
9y(eB(e)) + divs(eB(e)u) + be)diveu = 0 in (0,T) x €,

Q(O7 ) = 0o, U- H‘OQ =0.

2.1.2 Balance of linear momentum

(i) Weak formulation:
T
/ / (gu -0+ olu®u] : Ve + pdivxgo) dzx dt
0o Ja

N /oT/Q (S Ve — Qf"P) dz dt — /Q(Qu)o (0, da.

(if) Admissible test functions:
p e C([0,T) x 4R,
and either
© - 1n|pq = 0 in the case of the complete slip boundary conditions,

or
©|laa = 0 in the case of the no-slip boundary conditions.

(2.9)

(2.10)

(2.11)

(2.12)
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(iii) Minimal regularity of solutions required:

ou € L'((0,T) x % R?), olul® € L'((0,T) x Q),

pe LY((0,T) x Q), Se LY(0,T) x Q;R3*3), of € L'((0,T) x O;R?),

Veu € LY0,T; LI(Q;R3*3)), for a certain ¢ > 1;

and, either

u - n|po = 0 in the case of the complete slip boundary conditions,

or
u|sn = 0 in the case of the no-slip boundary conditions.

(iv) Formal interpretation:
O¢(ou) + divg(ou @ u) + Vup = div,S + of in (0,T) x Q,
(eu)(0,-) = (eu)o,
together with the complete slip boundary conditions
u-nlgpg =0, (Sn) x n|spn =0,
or, alternatively, the no-slip boundary condition

u|aQ =0.

2.1.3 Balance of total energy

(i) Weak formulation:

23

(2.13)
(2.14)
(2.15)

(2.16)

(2.17)

(2.20)

(2.21)

/ / ) d Bu(t) / / ou - £(1) + 0Q(1) (1) dar di — (0 Ey

1
E(t) = QQ\u\Q(t) + pe(t) for a.a. t € (0,T).
(i) Admissible test functions:
Y e CHO,T).
(iii) Minimal regularity of solutions required:
ga ou: f7 QQ € Ll((O7T) X Q)

(iv) Formal interpretation:

dt/gdx—/ ou - f—&—gQ)dxln (0,7) /5 dz = Ejy.

(2.22)

(2.23)

(2.24)

(2.25)

(2.26)
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2.1.4 Entropy production
(i) Weak formulation:

T T g
/ / 0s (3t<p +u- Vmcp) do dt +/ / 9 Va dz dt + (039) j+.cy(j0,11x9)
o Ja 0o Ja

T
= _/(Qs)o%’(ow) dx —/ / °0p dz dt,
Q 0 Q )

where 0 € M™([0,T] x ),
1 q
> Veu— © V9.
o> 19(8 Vzu 9 Vﬁ?)

(ii) Admissible test functions
© € CL[0,T) x Q).
(iii) Minimal regularity of solutions required:
¥ >0a.a on (0,T)x Q,9 e LI0,T) x ),
V.9 € LI((0,T) x 4 R?), ¢ > 1,
os € L'((0,7) x ), esu, | € L'(0,T) x %),

yQELN((0,7) x ),

1 1
198 1 Veu, 792q-VI19 € L'((0,T) x Q).

(iv) Formal interpretation:

O(0s) + divy(psu) + div, (g)

1 q 0.
> : — .
> (5:Vau=0v.0) + 2Qin (0,7) x 0,

Q5(0+7 ) > (QS)O7 q- H‘OQ < 0.

2.1.5 Constitutive relations

(i) Gibbs’ equation:

p=p(0,9), e=e(0,9), s=5(0,9) a.a.in (0,T) x €,

where )
¥Ds = De + pD( )
0

(2.27)

(2.28)

(2.29)

(2.30)

(2.31)

(2.32)

(2.33)

(2.34)

(2.35)
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(i) Newton’s law:
2
S = M(Vl.u +VZiu-— 3divg,v.u ]I) +ndivyu Ta.a. in (0,7) x Q, (2.36)

(iii) Fourier’s law:
q=—kVy9 a.a. in (0,7) x Q. (2.37)

2.2 A priori estimates

A priori estimates represent a corner stone of any mathematical theory related
to a system of nonlinear partial differential equations. The remarkable informal
rule asserts that “if we can establish sufficiently strong estimates for solutions of a
nonlinear partial differential equation under the assumption that such a solution
exists, then the solution does exist”. A priori estimates are natural bounds imposed
on the family of all admissible solutions through the system of equations they
obey, the boundary conditions, and the given data. The modern theory of partial
differential equations is based on function spaces, notably the Sobolev spaces, that
have been identified by means of the corresponding a priori bounds for certain
classes of elliptic equations.

Strictly speaking, a priori estimates are formal, being derived under the
hypothesis that all quantities in question are smooth. However, as we shall see
below, all bounds obtained for the NAVIER-STOKES-FOURIER SYSTEM hold even
within the class of the weak solutions introduced in Section 2.1. This is due to
the fact that all nowadays available a priori estimates follow from the physical
principle of conservation of the total amount of certain quantities as mass and
total energy, or they result from the dissipative mechanism enforced by means of
the Second law of thermodynamics.

2.2.1 Total mass conservation

Taking b = 0, B = B(1) = 1 in the renormalized equation of continuity (2.2) we
deduce that

/ o(t,-) de = / 0o dx = M, for a.a. t € (0,7), (2.38)
Q Q

more specifically, for any ¢ € (0,7) which is a Lebesgue point of the vector-
valued mapping t — o(t,) € L*(£2). As a matter of fact, in accordance with the
property of weak continuity in time of solutions to abstract balance laws discussed
in Section 1.2, relation (2.38) holds for any ¢ € [0,T] provided ¢ was redefined on
a set of times of zero measure . Formula (2.38) rigorously confirms the intuitively
obvious fact that the total mass My of the fluid contained in a physical domain
Q is a constant of motion provided the normal component of the velocity field u
vanishes on the boundary 0f2.
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2.2.2 Energy estimates

The balance of total energy expressed through (2.22) provides another sample of a
priori estimates. Indeed assuming, for simplicity, that both f and Q are uniformly
bounded we get

‘/ of -u+pQ dx‘
Q
< ||f||L°o((0,T)xQ;R3) \/MO”\/Qu||L2(Q;R3) + Mo||Q||Loo((o,T)xQ);

whence a straightforward application of Gronwall’s lemma to (2.22) gives rise to

1
ess sup /(2g|u|2+ge(g,19))(t) dz
Q

te(0,T)
< C(T7 Eo, Mo, ||f]| Lo ((0,1)x0:R3) ||Q||L°°((O,T)><Q))~ (2.39)
In particular,
ess sup /g|u|2(t) dz < c(data), (2.40)
te(0,7) JQ

where the symbol c¢(data) denotes a generic positive constant depending solely on
the data

T, Eo, Mo, ||f]| Lo (0,7)x:r3) | ll Lo ((0,7) x2), and Sp = / (0s)o dz.  (2.41)
Q

In order to get more information, we have to exploit the specific structure

of the internal energy function e. In accordance with hypotheses (1.44), (1.50),
(1.54), we have

oe(0,9) > av* + ¢ lim e (o, 9). (2.42)

On the other hand, the molecular component ey is given through (1.45),
(1.46) in the degenerate area o > Z193/2, therefore

. 305 . W93 _roy 305 . P(2)
Jmear(e,9) =7y lim Qgp(qgg)* o AW, 4o (243)

where, in accordance with (1.50),

P(2)
li s = Doo > 0. 2.44
750 A b ( )
Consequently, going back to (2.42) we conclude

3poo
oe(o,9) > av* + }; 0%, (2.45)



2.2. A priori estimates 27
in particular, it follows from (2.39) that

ess sup / (194 + gg)(t) dz < c¢(data). (2.46)
t€(0,7) JQ

It is important to note that estimate (2.46) yields a uniform bound on the
pressure p = pyr + pr- Indeed the pressure is obviously bounded in the degener-
ate area (1.49), where pys satisfies (1.45) and the appropriate bound is provided
by (2.39). Otherwise, using the hypothesis of thermodynamic stability (1.44), we
obtain ‘

0 < purlo,9) < par(Z02,9) =02 P(Z);

whence the desired bound follows from (2.46) as soon as 2 is bounded. Conse-
quently, we have shown that the energy estimate (2.39) gives rise to

ess sup /p(g7 ?)(t) da < c(data) (2.47)
te(0,7) Jo

at least for a bounded domain 2.

2.2.3 Estimates based on the Second law of thermodynamics

The Second law of thermodynamics asserts the irreversible transfer of the me-
chanical energy into heat valid for all physical systems. This can be expressed
mathematically by means of the entropy production equation (2.27). In order to
utilize this relation for obtaining a priori bounds, we introduce a remarkable quan-
tity which will play a crucial role not only in the existence theory but also in the
study of singular limits.

B HeELMHOLTZ FUNCTION:

Hﬁ(ga 79) =0 (6(93 79) - 195(97 19)) ) (248)
where 1 is a positive constant.
Obviously, the quantity H, is reminiscent of the Helmholtz free energy albeit in

the latter ¢ must be replaced by .
It follows from Gibbs’ relation (2.35) that

O*Hy(o.9) _ 10p(e,9) _ 10pu(0.9) (2.49)
002 o Jo e o

while

8H19(Q7 19) — o
oY 9

de(o,1)

denr(0,7)
oY ’

(9 =) 99

= 4a? (9 — 9) + f;(ﬁ —9) (2.50)
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Thus, as a direct consequence of the hypothesis of thermodynamic stability (1.44),
we thereby infer that

e 0 — Hy(0,9) is a strictly convex function, which, being augmented by a
suitable affine function of g, attains its global minimum at some positive g,

e the function ¥ — H,(p, ) is decreasing for ¥ < ¥ and increasing for ¥ > 1,
in particular, it attains its (global) minimum at ¢ = ¢ for any fixed o.

The total energy balance (2.22), together with the entropy production equa-
tion (2.27), gives rise to

1
| (el + Hy(o.0)) r) do + 00 [j0.7] x 9]
o \2
4 Y
:E0—1950+/ / [g(g— Q)—I—Qf-u] da dt (2.51)
0o Jo v
for a.a. 7 € (0,T), where we have introduced the symbol o[Q] to denote the value

of the measure o applied to a Borel set ().
Now suppose there exists a positive number o > 0 such that

/Q(Q —0)(t) dz =0 for any t € [0,T].

Clearly, if Q is a bounded domain, we have o = My/|Q|, where My is the total
mass of the fluid. Accordingly, relation (2.51) can be rewritten as

lM ToTAL DISSIPATION BALANCE:

[ (e + #1,00.0)— (0= 0142 — 1,(0.0))7) o+ 90 0,71 x 9]
= Fy — 95 — / ((QO - 0) GH%(QQ, ?) + Hy (o, 79)) dz

/ / +gf u) dz dt (2.52)

for a.a. 7 € (0,T).

at least if 2 is a bounded domain. In contrast with (2.51), the quantity H (o, ) —
(o — Q) (g7 ) — Hy(0,7) at the left-hand side is obviously non-negative as a
direct consequence of the hypothesis of thermodynamic stability.

Consequently, assuming Q > 0, we can use (2.28), together with (2.52), in
order to obtain

T ra q- V0
:V,u— < . .
/0 /Q 9 (S Vzu 9 ) dz < c(data) (2.53)
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As the transport terms S, q are given by (1.42), (1.43), notably they are linear
functions of the affinities V,u, V9, respectively, we get

T
2 2
/0 /Q :;‘qu +Viu-— 3divg,v.u Il dz dt < c(data), (2.54)

and

T
/ / 7;; V.92 dz dt < c(data). (2.55)
0 Q

In order to continue, we have to specify the structural properties to be im-
posed on the transport coefficients p and k. In view of (1.52), it seems reasonable
to assume that the heat conductivity coefficient k = ks + kg satisfies

0<hkp (149 <kp(9) < kpr(1+99),

3 3 (2.56)
0 < kp?” < kr() < kr(1+79°),
where k,;, K, K, KR are positive constants.
Similarly, the shear viscosity coefficient p obeys
0 < p(1+9%) < p(d) < p(1l +9%) (2.57)

for any ¥ > 0, positive constants u, u, and a positive exponent « specified below.
Note that xas, ¢ are not allowed to depend explicitly on ¢ — a hypothesis that is
crucial in existence theory but entirely irrelevant in the study of singular limits.
We remark that such a stipulation is physically relevant at least for gases (see
Becker [20]) and certain liquids.

Keeping (2.56) in mind we deduce from (2.55) that
T 3
/ / (\VgL log(9)|? 4 | V.92 \2) dz dt < ¢(data). (2.58)
o Jo

Combining (2.58) with (2.46) we conclude that the temperature 9(t,-) be-
longs to WhH2(Q) for a.a. t € (0,7T), where the symbol W!2(Q) stands for the
Sobolev space of functions belonging with their gradients to the Lebesgue space
L3() (cf. the relevant part in Section 0.3). More specifically, we have, by the
standard Poincaré’s inequality (Theorem 10.14),

3
I P ||L2(0’T;W1,2(Q)) < c(data) for any 1 < 8 < 9" (2.59)

A similar estimate for log(¥) is more delicate and is postponed to the next section.
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From estimate (2.54) and Holder’s inequality we get

vau + Viu-—

2
dwxuﬂ‘
3 LP(Q;R3%3)

o B T G S

gcm1+ﬂbﬂmﬂmu¢“f)@uu+v;uéﬁwmnﬂ

L2(Q;R3%3)

L2(;R3%3)
provided
11,1
p g 2
Thus we deduce from estimates (2.46), (2.54) that
2
vau + Viu— _div,u ]I’ < c¢(data) (2.60)
3 L2(0,T;LP (;R3%3))
for g
= 0<a<l. 2.61
p=,_ 0<as (2.61)

Similarly, in accordance with (2.59) and the standard embedding W12?(Q) —
L5(9) (see Theorem 0.4), we have

| 9 |ls0,m;0000)) < c(data); (2.62)

whence, following the arguments leading to (2.60),

2
vau + Viu — 3divmu ]I’

< c(dat 2.63
La(0,T;LP(R3%3)) — C( a a) ( )

for
6 18

41— P 100
As we will see below, the range of suitable values of the parameter « in (2.61),
(2.62) is subjected to further restrictions.

The previous estimates concern only certain components of the velocity gra-
dient. In order to get uniform bounds on V,u, we need the following version of
Korn’s inequality proved in Theorem 10.17 in the Appendix.

q= ,0<a <l (2.64)

B GENERALIZED KORN-POINCARE INEQUALITY:

Proposition 2.1. Let Q C R? be a bounded Lipschitz domain. Assume that r is a
non-negative function such that

()<M0§/rdx, /r”dxﬁK for a certain v > 1.
Q Q
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Then

2
[VIlwrr@rs) < c(p, Mo, K)(Hvxv + ViV — 3divg,;v ]I‘

+/ |V dm)
Lr(S%R3) Q

for any v € WHP(Q;R?), 1 < p < oo.

5

Applying Proposition 2.1 with 7 = ¢, v = 3, v = u, we can use estimates

(2.40), (2.46), (2.60), and (2.63) to conclude that

| w20, 7wre(oirey) < c(data) for p = (2.65)

5—a’
and

18

= . 2.
10 — « (2.66)

|| u ||Lq(o7T;W1,p(Q;R3)) < ¢(data) for ¢ = , P

14—«

Estimates (2.65), (2.66) imply uniform bounds on the viscous stress tensor
S. To see this, write

me) (vzu +Viu- gdivmu ]1) = \/19#(19)\/”5;” (vzu +Viu- gdivmu ]1),

where \/Ngf) (Vl.u—&-Vju— 2divyu ]I) admits the bound established in (2.54). On

the other hand, in view of estimates (2.46), (2.62), ¥ is bounded in L5 ((0,T) x
Q). This fact combined with hypothesis (2.57) yields boundedness of \/9u(?) in
LP((0,T) x Q) for a certain p > 2. Assuming the bulk viscosity 7 satisfies

0 < n(#) < e(1 +0°). (2.67)
with the same exponent « as in (2.57), we obtain
IS [|Lao,r;0a(0;r8x3)) < c(data) for a certain ¢ > 1. (2.68)

In a similar way, we can deduce estimates on the linear momentum and the
kinetic energy. By virtue of the standard embedding relation W1P(Q) — L4(Q),
q < 3p/(3 —p) (Theorem 0.4), we get

[a ] + ul

see (2.65), (2.66). On the other hand, by virtue of (2.40), (2.46),

< c(data), (2.69)

24 6 18
L2(0,T;L7=50 (Q:R3)) La=o (0,151 4=o (QR?))

ess sup |loul| < c(data). (2.70)

te(0,T) L4 (Q§R3)
Combining the last two estimates, we get

| ou @ [|Lago,r)xr3x3y) < c(data) for a certain ¢ > 1, (2.71)
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provided

2
. 2.72
a > 5 ( )

It is worth noting that (2.72) allows for the physically relevant exponent aw = 1/2
(cf. Section 1.4.4).

2.2.4 Positivity of the absolute temperature

Our goal is to exploit estimate (2.58) in order to show

T
/ / (\ log 9| + |V, log 19\2) dz dt < ¢(data). (2.73)
o Jo

Formula (2.73) not only facilitates future analysis but is also physically relevant
as it implies positivity of the absolute temperature with a possible exception of a
set of Lebesgue measure zero.

In order to establish (2.73), we introduce the following version of Poincaré’s
inequality proved in Theorem 10.14 in the Appendix.

B POINCARE’S INEQUALITY:

Proposition 2.2. Let Q0 C R3 be a bounded Lipschitz domain. Let V C Q be a
measurable set such that
V]| >V, > 0.

Then there exists a positive constant ¢ = ¢(Vy) such that
I'v ooy < (V) (190l + | loldo)
1%

for any v € W12(Q).

In view of Proposition 2.2 the desired relation (2.73) will follow from (2.58) as
soon as we show that the temperature ¥ cannot vanish identically in the physical
domain 2. As the hypothetical state of a system with zero temperature minimizes
the entropy, it is natural to evoke the Second law of thermodynamics expressed in
terms of the entropy balance (2.27).

The total entropy of the system fQ 0s(0,9) dz is a non-decreasing function
of time provided the heat source Q is non-negative. In particular,

/ 0s(0,9)(¢t,-) de > /(95)0 dz for a.a. t € (0,7), (2.74)
Q Q

where we assume that the initial distribution of the entropy is compatible with that
for the density, that means, (0s)o = 0os(00, o) for a suitable initial temperature
distribution ¥g.



2.2. A priori estimates 33

If o > 203, meaning if (g, ?) belong to the degenerate region introduced in
(1.49), the pressure p and the internal energy e are interrelated through (1.45),
(1.46). Then it is easy to check, by means of Gibbs’ equation (2.35), that the
specific entropy s can be written in the form s = sp; + s, where

SP(Z)—-P(2)Z
sule) =82), 2= 4, (2= OO 5570w

The quantity
5P(Z) - P'(2)Z
Z
plays a role of the specific heat at constant volume and is strictly positive in
accordance with the hypothesis of thermodynamic stability (1.44). In particular,
we can set
Soo = Zlim S(Z) = 1%ir% sm(p,¥) > —oo for any fixed ¢ > 0. (2.76)
— 00 —

Moreover, modifying S by a suitable additive constant, we can assume so, = 0 in
the case when the limit is finite.

In order to proceed we need the following assertion that may be of indepen-
dent interest. The claim is that the absolute temperature ¥ must remain strictly
positive at least on a set of positive measure.

Lemma 2.1. Let Q C R3 be a bounded Lipschitz domain. Assume that non-negative
functions o, U satisfy

0<M0:/de,/(194+gg) dz < K,
Q Q

and
/ 0s(0,9) dz > Sy > Myseo for a certain Sy, (2.77)
Q

where s € {0, —00} is determined by (2.76).
Then there are 9 > 0 and Vi > 0, depending only on My, K, and Sy such
that
erQ ’ 9(z) >79H > 1.

Proof. Arguing by contradiction we construct a sequence g,,, ¥, satisfying (2.77)
and such that i
on — o weakly in L3 (Q), Jo 0 dz = My,

(2.78)
HzeQlo.> !} <]}

In particular,

¥, — 0 (strongly) in LP(Q) for any 1 < p < 4,

2.79
4a192—>01n L'(Q). (2.79)

QnsR(Qny 'lgn) = 3
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Next we claim that

limsup/ s OnSm(0n, ) dz <O0. (2.80)
{

n—00 on<Z93}

In order to see (2.80), we first observe that the specific (molecular) entropy sy is
increasing in 9J; whence

( 19>< SM( )1f’t9<1
MAS ) = +f1985M(92 dz < sp(0,1) + clog®d for 9 > 1,

where we have used hypothesis (1.51). On the other hand, it follows from Gibbs’
equation (2.35) that

Osm(0,9) 1 Opm(o,9)

do B
whence
Isn(0, 1) < e(Z)(1 + |log(e)|) for all o < Z.

Resuming the above inequalities yields
a1 (0, D) < e(1 + [1og(e)] + [log(V)]). (2.81)

Returning to (2.80) we get

/ + onsar(on, ) da < ¢ / . (1 +|10g(gn)| + |log(t)]) da
{0n<Z92} {0n<ZV2}

< (2) / (93 + 93 Von| 10g(v/on)] + In /I log(/90)]) da — 0,
Q

where we have used (2.78), (2.79).
Finally, we have

osnm (0, )—95(792)

in the degenerate area o > Zﬁg, and, consequently,

/ 3 QnsM(Q7L719n) dx
{

on>Z93 }

:/ . 5 QnS(Q:)dx—&—/ 5 QnS(Q:)d.’B,
{293 >0n>2Z03} 92 {on>Z92} 92
where

/ \ \ gns(g’;) de < S(Z)Z/ 92 da — 0. (2.82)
{ 2 Q

ZYZ>on>2Z973} 92
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Combining (2.79-2.82), together with hypothesis (2.77), we conclude that

lim inf/ 5 Q,,LS( Q”) dz > Mys., for any Z > Z. (2.83)
o JH{on>2Z932 ) V2

However, relation (2.83) leads immediately to contradiction as

/ , gns( "2) da < S(Z)/ s on dz — S(Z)M,
{QH>Z"93} 19727, {97L>Z"97%}

Indeed write [, 0, dz as f{gngZﬁg} on dx + f{gn>Z’t97%} on dz, and observe that

OS/ 3 Q,Ldm:/ 5 Qnd$+/ on dz,
{QnSZ’ﬁE} {QTLSZ(TIL)2} {19n>71,,}

where the right-hand side tends to 0 by virtue of (2.77). O

By means of Proposition 2.2 and Lemma 2.1, it is easy to check that estimates
(2.46), (2.58) give rise to (2.73).

2.2.5 Pressure estimates

The central problem of the mathematical theory of the NAVIER-STOKES-FOURIER
SYSTEM is to control the pressure. Under the constitutive relations considered in
this book, the pressure p is proportional to the volumetric density of the internal
energy ge that is a priori bounded in L(2) uniformly with respect to time, see
(2.45-2.47). This section aims to find a priori estimates for p in the weakly closed
reflexive space L((0,T") x Q) for a certain ¢ > 1. To this end, the basic idea is
to “compute” p by means of the momentum equation (2.9) and use the available
estimates in order to control the remaining terms. Such an approach, however,
faces serious technical difficulties, in particular because of the presence of the time
derivative 9;(ou) in the momentum equation. Instead we use the quantities

p(t,z) = Y(t)p(t,x), with ¢ = B ~ 0| / , e C(0,T) (2.84)

as test functions in the momentum equation (2.9), where B is a suitable branch of
the inverse div, *.

There are several ways to construct the operator B, here we adopt the for-
mula proposed by Bogovskii (see Section 10.5 in the Appendix). In particular, the
operator B enjoys the following properties.
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B BoGOvSkil OPERATOR B ~ div, :
(b1) Given
g € CF (), /Qg dz =0,
the vector field B[g] satisfies
Blg] € CZ(9;R?), div,Blg] = g. (2.85)
(b2) For any non-negative integer m and any 1 < ¢ < oo,

I Blg] llwm+r.ars) < cllgllwmaa) (2.86)

provided © C R? is a Lipschitz domain, in particular, the operator B can be
extended to functions g € L(2) with zero mean satisfying

Blg]loa = 0 in the sense of traces. (2.87)
(b3) If g € LI(QY), 1 < ¢ < 00, and, in addition,
g =div,G, G € L?(;R?), G -nlpq =0,

then
| Blg] lrrs) < cl|GllLroirs)- (2.88)

In order to render the test functions (2.84) admissible, we take

ult.) = DO (o). with [0° = Bh(o) = o [ h(0) as]”, v e C0.7),
(2.89)
where h is a smooth bounded function, and the symbol [v]* denotes convolution
in the time variable ¢ with a suitable family of regularizing kernels (see Section
10.1 in Appendix). Here, we have extended h(p) to be zero outside the interval
[0,T7.
Since p, u satisfy the renormalized equation (2.2), we easily deduce that

O [h(g)} " + div, [h(g)u] : + [(gh’(g) - h(g))diku] “—o

(2.90)
for any ¢t € (a, T — @) and a.a. z € §,
in particular, from the properties (b2), (b3) we may infer that
g = - Bdiva(h(o)u)] (2.91)

- B{(Qh’(g) — h(g))divxu — |S12\ /Q (Qh’(g) — h(g))diku dx]a

(cf. Section 10.5 in Appendix).
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By virtue of (2.86-2.88), we obtain

1% (&) llwrrmsy < e, DN (] (E) llLr)y T<p <oo,  (292)
and
110001 (t, ) le(eire) < e(p s, Q) || [p()u]*(E, ) llzr(e) (2.93)
{ I (ol (0) = M@ divul (¢, ) Il s, i 5 <P < oo,
[[(eh’ () — h(o))divu]®(t,-) || 1= for any 1 <s<ooif1<p<3

for any t € [o, T — .
Having completed the preliminary considerations we take the quantities p,
specified in (2.89) as test functions in the momentum equation (2.9) to obtain

[ (v [ ptoninoi ar) a= S (294)

where
= [ (e [oer [ s ar) a
I = —/OT (w/Qeu@[qb]a dr) d,
IS/T (¢/ ou®u: V,[¢” dx) at,
L _/ /S © dz) dt,
15:—/0 (w/ngW dr) dt.

and

162—/0T (¢’/qu-[¢]a dx) dt.

Now, our intention is to use the uniform bounds established in Section 2.2.3,
together with the integral identity (2.94), in order to show that

T
/ / p(o,9) 0" dz dt < c(data) for a certain v > 0. (2.95)
0o Ja

To this end, the integrals Iy, ..., Is are estimated by means of Holder’s in-
equality as follows:

] < [llLo o,y I [R(Q] [lL1(0,7)x) IP(0, D)L= (0,721 ()5

1] < [9lle0m) 1000 g 7.2 oy 1091 30,735 01,



38 Chapter 2. Weak Solutions, A Priori Estimates

13| < [[¥llzo=(o,7) loa @ ullLo(0,7)xrex3) Va9 Lo 0,7y x2:m2),
where p is the same as in (2.71),

| < [[¥llzeeo,m) IS [[zao,myxasrexs) Vel | Lo 0,1y xmex3)

1 1
+ , =1, with the same q as in (2.68),
q 9

|15‘ g ||w||L°°(O T) ||f||L°°((O T)XQ§R3)||Q||LQC(O T;Lg (Q)) |H¢P||L1(O,T;Lg (Q;]R3))’
ol < 1923 00,2) 100 71 2 oy | 1617 oo 2:25 01

Furthermore, by virtue of the uniform bounds established in (2.92), (2.93),
the above estimates are independent of the value of the parameter «, specifically,

|| < [l oo,y 1R(R)|I L1 0,7y x ) 1P(2, 9| Los (0,757 (2))
1] < Iélaeoir) el g 7.p§ oy
/ .
< (Ih(@)ula o ras ez + 1(0h (0) — h(eDdivanl e )
|f3| < ||¢||Loo(o,T) ||gu® u||LP((0,T)><Q;]R3><3) ||h(Q>HLP/((O,T)><Q)7
with p as in (2.71),
[ La| < ([l Lo o,7) S zao,myxurex3) [A(Q) | Lo ((0,7)x0)»
with ¢ as in (2.68),
15| < ||7;Z}||L°C 0,T) ||f||L°o ((0,T) x %;R3 )||9||Loo (0,T:L3 () ||h(Q)HL1(O,T;L}§(Q))>
16l < 1911200 ol 1 7 oy PO 0
Consequently, taking h(p) ~ ¢¥ in (2.94) for a sufficiently small » > 0 and
sufficiently large values of g, we can use estimates (2.46), (2.47), (2.68-2.71), to-

gether with the bounds on the integrals Iy, ..., I established above, in order to
obtain the desired estimate (2.95).

Furthermore, as

s 0V for o < 293,
3 < ,9) < 2.96
co _pM(Q )—C{ Qg fOI‘QZZ'&g, ( )

estimate (2.95) implies

loll 34 (g )y < C(data). (2.97)

Finally (2.97) together with (2.46) and (2.96) yields

lpar(0,9)| e (0,1 x0) < c(data) for some p > 1. (2.98)
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2.2.6 Pressure estimates, an alternative approach

The approach to pressure estimates based on the operator B ~ diV;1 requires
a certain minimal regularity of the boundary 9. In the remaining part of this
chapter, we briefly discuss an alternative method yielding uniform estimates in
the interior of the physical domain together with equi-integrability of the pressure
up to the boundary. In particular, the interior estimates may be of independent
interest since they are sufficient for resolving the problem of global existence for the
NAVIER-STOKES-FOURIER SYSTEM provided the equality sign in the total energy
balance (2.22) is relaxed to inequality “<”.

Local pressure estimates. Similarly to the preceding part, the basic idea is to
“compute” the pressure by means of the momentum equation (2.9). In order to
do it locally, we introduce a family of test functions

o(t, ) = P(t)n(x)(V. A, ) [1ah(0)], (2.99)
where ¢ € C(0,T), n € C*(R), h € C°(0,00),
0<¢,n<1, and h(r) =7r" forr > 1

for a suitable exponent v > 0. Here the symbol A;! stands for the inverse of
the Laplace operator on the whole space R3, specifically, in terms of the Fourier
transform F,_.¢,

A Ml(x) = —F L, [ﬁ""gi[”}], (2.100)
see Sections 0.5 and 10.16.
Note that
Ve = Va1 © Vo AL 1oh(0)] + ¥R [1ah(0)],
where
R =V, ®V,JA7Y, Rijlo)(@) = F~! ’5’@?;5[“}] (2.101)

is a superposition of two Riesz maps. By virtue of the classical Calderén-Zygmund
theory, the operator R; ; is bounded on L?(R?) for any 1 < p < oco. In particular,
@ € LI(0,T; W, P(Q;R3)) whenever h(g) € L(0,T; LP(2)) for certain 1 < ¢ < oo,
1 < p < o0, see Section 10.16 in Appendix.

Similarly, using the renormalized equation (2.2) with b(9) = h'(0)o — h(o) we
“compute”

dp = 0V A [1ah(0)]
+ (Va7 [Ta(h(o) — K (0)o)diveu] — V,AL [div, (1h(0)w)).
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Let us point out that equation (2.2) holds on the whole space R? provided u has
been extended outside 2 and h replaced by 1gh(g). Note that functions belonging
to WhHP(Q) can be extended outside Q to be in the space WHP(R?) as soon as 2
is a bounded Lipschitz domain.

It follows from the above discussion that the quantity ¢ specified in (2.99)
can be taken as a test function in the momentum equation (2.9), more precisely,
the function ¢, together with its first derivatives, can be approximated in the LP-
norm by a suitable family of regular test functions satisfying (2.10), (2.12). Thus

we get
T
h(o) — S : R[1ah(0)]) dz d 2.102
| en(onio) =5 : Ritan( )xtz (2.102)
where
T
:/0 /szn(guoR[lgh(g)u]—(gu@)u):’R[lgh(g)]) dz dt,
T
I = —/ /Qz/m ou- VoA [hz(h(@) - h’(@)@)diva} dz dt,
OT
-/ /Q dnof - V. A7 [1oh(o)] de dt,
0
T
n-- /Q UpVan - VoA lah(o)] de dt,
0
T
I = / / US 1 Van @ Vo A7 1oh(0)] da dt,
0 7?
—/ / Y(ou®u) : Von @ VA 1gh(0)] dz dt,
0 Q
and

T
I; = —/ / 04 nou - Vi AL [1gh(0)] da dt.
o Ja

Here, we have used the notation

3 3
A:R= 2{: /4Lj7zﬁj7 73[Vh EE§£:7ziJ[ij 7 :?172,3.
7,7=1 j=1

Exactly as in Section 2.2.5, the integral identity (2.102) can be used to es-
tablish a bound

T
/ / p(o,9)p” dz dt < ¢(data, K) for a certain v > 0, (2.103)
0o JK
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and, consequently,

T
/ / 03t dr dt < c(data, K), (2.104)
o JK
T
/ / Ip(0,9)|" da dt < c¢(data, K) for a certain r > 1 (2.105)
0o JK

for any compact K C Q.

Pressure estimates near the boundary. Our ultimate goal is to extend, in a cer-
tain sense, the local estimates established in Section 2.2.6 up to the boundary 0f2.
In particular, our aim is to show that the pressure is equi-integrable in ), where
the bound can be determined in terms of the data. To this end, it is enough to
solve the following auxiliary problem:

Given q¢ > 1 arbitrary, find a function G = G(x) such that
G € Wy (4 R?), div,G(z) — oo wuniformly for dist(z,dQ) — 0.  (2.106)

If © is a bounded Lipschitz domain, the function G can be taken as a solution
of the problem
div,G =g in Q, Glsq =0, (2.107)

where
. -8 1 . -8 . 1
g = dist " (z,00) — Q) dist™ " (z,09) dz, with 0 < 8 < X
Q

so that (2.106) is satisfied. Problem (2.107) can be solved by means of the operator
B introduced in Section 2.2.5 as soon as (2 is a Lipschitz domain. For less regular
domains, an explicit solution may be found by an alternative method (see Kukucka
[126]).

Pursuing step by step the procedure developed in the preceding section we
take the quantity

@(t’x) = ’l/}(t)G(x)a Y e CCOO(O7T)7

as a test function in the momentum equation (2.9). Assuming G belongs to
Wol’q(Q; R3), with ¢ > 1 large enough, we can deduce, exactly as in Section 2.2.6,
that

T
/ / p(0,9)div, G dz dt < c¢(data). (2.108)
o Jo

Note that this step can be fully justified via a suitable approximation of G by a
family of smooth, compactly supported functions. As div,G(x) — oo whenever
x — 08, relation (2.108) yields equi-integrability of the pressure in a neighborhood
of the boundary (cf. Theorem 0.8).






Chapter 3

Existence Theory

The informal notion of a well-posed problem captures many of the desired features
of what we mean by solving a system of partial differential equations. Usually a
given problem is well posed if

e the problem has a solution;
e the solution is unique in a given class;

e the solution depends continuously on the data.

The first condition is particularly important for us as we want to perform the sin-
gular limits on existing objects. It is a peculiar feature of non-linear problems that
existence of solutions can be rigorously established only in the class determined
by a priori estimates. Without any extra assumption concerning the magnitude
of the initial data and/or the length of the existence interval (0,7, all available
and known a priori bounds on solutions to the NAVIER-STOKES-FOURIER SYS-
TEM have been collected in Chapter 2. Accordingly, the existence theory to be
developed in the forthcoming chapter necessarily uses the framework of the weak
solutions introduced in Chapter 1 and identified in Chapter 2. To begin, let us
point out that the existence theory is not the main objective of this book, and,
strictly speaking, all results concerning the singular limits can be stated without
referring to any specific solution. On the other hand, however, it seems important
to know that the class of objects we deal with is not void.

The complete proof of existence for the initial-boundary value problem asso-
ciated to the NAVIER-STOKES-FOURIER SYSTEM is rather technical and consider-
ably long. The following text aims to provide a concise and self-contained treat-
ment starting directly with the approximate problem and avoiding completely the
nowadays popular “approach” based on reducing the task of existence to showing
the weak sequential stability of the set of hypothetical solutions.

The principal tools to be employed in the existence proof can be summarized
as follows:
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Nowadays “classical” arguments based on compactness of embeddings of
Sobolev spaces (the Rellich-Kondrashov theorem);

a generalized Arzela-Ascoli compactness result for weakly continuous func-
tions and its variants including the Lions-Aubin lemma;

the Div-Curl lemma developed in the theory of compensated compactness;
the “weak continuity” property of the so-called effective viscous flux estab-

lished by P.-L. Lions and its generalization to the case of non-constant vis-
cosity coefficients via a commutator lemma;

the theory of parametrized (Young) measures, in particular, its application to
compositions of weakly converging sequences with a Carathéodory function;

the analysis of density oscillations via oscillations defect measures in weighted
Lebesgue spaces.

3.1 Hypotheses

Before formulating our main existence result, we present a concise list of hy-
potheses imposed on the data. To see their interpretation, the reader may consult
Chapter 1 for the physical background and the relevant discussion.

()

Initial data: The initial state of the system is determined through the choice

of the quantities go, (ou)o, Ep, and (0s)o.

The initial density gg is a non-negative measurable function such that
00 € L3 (), / 00 dz = My > 0. (3.1)
Q

The initial distribution of the momentum satisfies a compatibility condition

(ou)o = 0 a.a. on the set {x € Q | go(x) = 0}, (3.2)

notably the total amount of the kinetic energy is finite, meaning,

[(ou)o?
/Q 2 dz < 0. (3.3)

The initial temperature is determined by a measurable function 9 satisfying
Y9 > 0 a.a. in €, (QS)O = QOS(QO7'[90)7 Q()S(Q07190) S Ll(Q) (34)

Finally, we assume that the initial energy of the system is finite, specifically,

1
Eo = ( [(eu)o|* + oe(0o, 190)) dz < oo. (3.5)
o \200
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(ii) Source terms: For the sake of simplicity, we suppose that
£fe L>(0,T) x QR?), 9>0, Qe L>®((0,T) x Q). (3.6)

(iii) Constitutive relations: The quantities p, e, and s are continuously differen-
tiable functions for positive values of g, ¥ satisfying Gibbs’ equation

1
¥Ds(p,9) = De(p,9) + p(o, 19)D<Q) for all g, > 0. (3.7)
In addition,
a
p(e,9) = pu(e,9) + pr(Y), pr(d) = 9% a>0, (3.8)

and
6(93 79) = eM(Qa 79) + 6R(Qa 79)3 QBR(Qa 79) = aﬂ4a (39)

where, in accordance with the hypothesis of thermodynamic stability (1.44), the
molecular components satisfy

0 9
Pr(0:0) o forall 9.9 > 0, (3.10)
do
and 5 p
0< e (0,9) < ¢ for all g,9 > 0. (3.11)
oY
Furthermore,
,,9111& em(0,9) = ey (0) > 0 for any fixed g > 0, (3.12)
and,
0
’QaeMa(Q@ ) ‘ < ¢ enrlo,9) for all 0,9 > 0. (3.13)

Finally, we suppose that there is a function P satisfying
P € C*0,00), P(0) =0, P'(0) >0, (3.14)
and two positive constants 0 < Z < Z such that

pu(0,9) = 193P(;)3 ) whenever 0 < ¢ < Zﬁg, or, o > Zﬁg, (3.15)

2

where, in addition,

2 3
pu(0,9) = 3QeM(g, 9) for o > Z92. (3.16)
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(iv) Tramsport coefficients: The viscosity coefficients p,  are continuously differ-
entiable functions of the absolute temperature 9, more precisely u, n € C1[0,c0),
satisfying

0 < p(1+9%) < p(d) < p(1 +9°), (3.17)
sup |1/ (9)] <m 3.18)

Y€[0,00)
0 < n(9) < n(l+9%). (3.19)

The heat conductivity coefficient x can be decomposed as
k(9) = e (F) + kr(Y), (3.20)

where ks, kr € C[0,0), and

0 < kp??® < kr(Y) < Kr(1+9%), (3.21)
0 <k (14+9% <km(9) < kp(149%). (3.22)
In formulas (3.17-3.22), u, p, m, 0, Kg, KR, Ky, KM are positive constants
and
2
5 <a<l (3.23)

Remark: Some of the above hypotheses, in particular those imposed on the ther-
modynamic functions, are rather technical and may seem awkward at first glance.
The reader should always keep in mind the prototype example

p(g,ﬁ)zﬁ?P(ﬁ )+ 9%, P(0) =0, P'(0) >0, P(Z)~Z% for Z >>1

which meets all the hypotheses stated above. Note that if a > 0 is small and P(Z) is
close to a linear function for moderate values of Z, the above formula approaches
the standard Boyle-Marriot law of a perfect gas.

The present hypotheses cover, in particular, the physically reasonable case
when the constitutive law for the molecular pressure is that of the monoatomic
gas, meaning

Pm = ,0€M;

3

for more details see Section 1.4.2.

Very roughly indeed, we can say that the pressure is regularized in the area
where either ¢ or ¥ are close to zero. The radiation component pr prevents the
temperature field from oscillating in the vacuum zone where o vanishes, while the
superlinear growth of P for large arguments guarantees strong enough a priori
estimates on the density g in the “cold” regime 9 = 0.
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3.2 Structural properties of constitutive functions

The hypotheses on constitutive relationsfor the pressure, the internal energy and
the entropy entail further restrictions imposed on the structural properties of the
functions p, e, and s. Some of them have already been identified and used in
Chapter 2. For reader’s convenience, they are recorded and studied in a systematic
way in the text below.

(i) The first observation is that for (3.15), (3.16) to be compatible with the hy-
pothesis of thermodynamic stability expressed through (3.10), (3.11), the function
P must obey certain structural restrictions. In particular, relation (3.10) yields

P (Z) >0 whenever 0< Z < Z, or, Z > 7,
which, together with (3.14), yields
P'(Z) >0 for all Z >0, (3.24)

where P has been extended to be strictly increasing on the interval [Z, Z].
Similarly, a direct inspection of (3.11), (3.15), (3.16) gives rise to
35P(Z)—-ZP'(Z)

2 Z

4

0< 9¥3/2

‘= ¢y, m < ¢, whenever Z = > 7. (3.25)

In particular P(Z) /Z5/ 3 possesses a limit for Z — oo, specifically, in accordance
with (3.15), (3.16),

. 3 .. 92 0 3. .. P2
Ji, esnled) = Jim "y P(gua) = 507 Jm g forany fxed 00

Moreover, in agreement with (3.12),

. P(2) _
Zlgl;o g5/3 = P > 0, (3.26)
and 3
1i _ _ 2/3 ) 2
Jim em(e,9) = en(0) = 07 poo (3.27)

(if) By virtue of (3.11), the function ¥ — ep(0,¥) is strictly increasing on the
whole interval (0,00) for any fixed ¢ > 0. This fact, together with (3.9), (3.27),
gives rise to the lower bound

oe(o, ) > 3’;“93 +ad?, (3.28)
On the other hand,
9
Ode
nle0) =eylo)+ [ ¥ (o r)dr, (329)
0
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which, together with (3.11) and (3.27), yields
0 <enl(o,9) < clo® +0). (3.30)

Similarly, relation (3.24), together with (3.14-3.16), and (3.26), yield the
following bounds on the molecular pressure pa;:

cod < par(0,9) < col i o < ZV%, (3.31)

and

(3.32)

< purlon) < 93 if p < 2095
co® ) <c¢
e® = barie of if o> 208,

Here, we have used the monotonicity of py; in ¢ in order to control the behavior
of the pressure in the region

Z9% < 9 < 7095,
Moreover, in accordance with (3.30), (3.32), it is easy to observe that

enm,pm are bounded on bounded sets of [0, 00)2. (3.33)

(iii) In agreement with Gibbs’ relation (3.7), the specific entropy s can be writ-

ten as

0s 1 0e 4
s=sutsn o= o osn(e9) = ja’, (3:34)

where the molecular component sy, satisfies

33P(Z)—ZP'(Z)

mle?)=8(2), 2= 5, 8(2) =~

32" <0 (3.35)

in the degenerate area o > Z9%. Note that the function S is determined up to an
additive constant.

On the other hand, due to (3.11), the function ¥ — sps(p,?) is increasing on
(0, 00) for any fixed ¥. Accordingly,

(0.0) < sm(o 1) v <1

sp(o,v) < ’

Mo Jrfﬁ 9su (o 7)dr < sar(0,1) + clogd if 9 > 1
(3.36)

where we have exploited (3.11) combined with (3.34) in order to control

9
/ 3;24( 7) dr| < ¢|log®)| for all ¥ > 0. (3.37)
1
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Another application of Gibbs’ relation (3.7) yields

83M 1 ﬁpM

do 02 99’
see also (1.3); therefore

_ ¢ 1 Opm
sM(g,l)—sM(l,l)—&—/1 2 99 (1,1)dr.

By virtue of (3.15) and (3.25),

Opm

5 3
1)= P — P’ < f 11 A A
59 (P1) = g Ple) = ,eF (e) < ceforall ¢ € (0,2]U[Z, 00),

whereas 5

| bar (p,1)| is bounded in [Z, Z].

oY
Consequently,
|sar(o,1)| < ¢(1 + |log g|) for all g € (0, ).
Writing

¢ 0s
sule.0) =sule. 1)+ [ )M (o.r) dr
1

and resuming the previous estimates, we conclude that

[sar(0,9)] < e(1 4+ |log o] + |log¥|) for all g, 9 > 0.

(iv) It follows from (3.35) that

—00
limZﬁOOS(Z)soo{ 0 };

whence

limy 0+ sar(0,9) = seo for any fixed o > 0.
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(3.38)

(3.39)

(3.40)

where, in the latter case, we have fixed the free additive constant in the definition

of S in (3.35) to obtain se = 0.

(v) Finally, as a direct consequence of (3.15),

Opmr

-, (g,ﬂ)ﬂP’(ﬁ%)ifg<Zz93, or, 0 > 7093,
o 2

where, by virtue of (3.24), (3.25), and (3.26),

P'(Z) > c(1+Z3), ¢>0, forall Z > 0.

(3.41)
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Thus we can write
pm@mﬁp<£>+m@m,

with
le.0) = puste0) - 0ip ).

2

In accordance with (3.15), (3.32), we have

[ps(0,9)] < e(1+97). (3.42)
Finally, we conclude with help of (3.41) that there exists d > 0 such that
par(0.9) = do® + pm(0,9) + pu(0.¥), (3.43)
where
Opm
(0,9) > 0 for all p,9 > 0. (3.44)

Oo

3.3 Main existence result

Having collected all the preliminary material, we are in a position to formulate
our main existence result concerning the weak solutions of the NAVIER-STOKES-
FOURIER SYSTEM.

B GLOBAL EXISTENCE FOR THE NAVIER-STOKES-FOURIER SYSTEM:

Theorem 3.1. Let 2 C R? be a bounded domain of class C**, v € (0,1). Assume
that

e the data 0o, (ou)o, Eo, (0s)o satisfy (3.1-3.5);
e the source terms £, Q are given by (3.6);

e the thermodynamic functions p, e, s, and the transport coefficients u, n,
obey the structural hypotheses (3.7-3.23).

Then for any T > 0 the Navier-Stokes-Fourier system admits a weak solution
{0,u, 9} on (0,T)xQ in the sense specified in Section 2.1. More precisely, {o,u, 9}
satisfy relations (2.2-2.6), (2.9-2.17), (2.22-2.25), (2.27-2.32), with (2.35-2.37).

The complete proof of Theorem 3.1 presented in the remaining part of this
chapter is tedious, rather technical, consisting in four steps:

e The momentum equation (2.9) is replaced by a Faedo-Galerkin approxima-
tion, the equation of continuity (2.2) is supplemented with an artificial vis-
cosity term, and the entropy production equation (2.27) is replaced by the
balance of internal energy. The approximate solutions are obtained by help
of the Schauder fixed point theorem, first locally in time, and then extended
on the full interval (0,7) by means of suitable uniform estimates.
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e Performing the limit in the Faedo-Galerkin approximation scheme we re-
cover the momentum equation supplemented with an artificial pressure term.
Simultaneously, the balance of internal energy is converted to the entropy
production equation (2.27), together with the total energy balance (2.22)
containing some extra terms depending on small parameters.

e We pass to the limit in the regularized equation of continuity sending the
artificial viscosity terms to zero.

e Finally, the proof of Theorem 3.1 is completed letting the artificial pressure
term go to zero.
3.3.1 Approximation scheme

(i) The equation of continuity (2.2) is regularized by means of an artificial vis-
cosity term:

Oro + divy(ou) =eApin (0,7T) x Q, (3.45)
and supplemented with the homogeneous Neumann boundary condition
V0 nlaq =0, (3.46)
and the initial condition
0(0,-) = 0.5, (3.47)
where
00,5 € C*V (), leelg 00,6(x) >0, V00, 1njon =0. (3.48)

(ii) The momentum balance expressed through the integral identity (2.9) is re-
placed by a Faedo-Galerkin approzimation:

T
/ / (Qu -Orp +ou®@ul: Vo + (p(@ 0) + (" + 92))divxtp) dz dt
0 Q

T
- / / (E(VIQVIU) ' Zns Ss : vz@ - Qf5 . QD) dz dt — / (Qu)O 4 dI, (349)
o Ja Q
to be satisfied for any test function ¢ € C1([0,T); X,,), where
X, C C*Y(Q;R?) C L*(;R?) (3.50)
is a finite-dimensional vector space of functions satisfying either

- njpg = 0 in the case of the complete slip boundary conditions, (3.51)

or
©laa = 0 in the case of the no-slip boundary conditions. (3.52)

The space X, is endowed with the Hilbert structure induced by the scalar product
of the Lebesgue space L?(£2;R3).
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Furthermore, we set
S5 = 85(197 qu)

2
= (u(9) + 69 (vzu +VIu— L div,u ]1) + p(d)diveu L, (3.53)

while the function
fs € C1([0,T] x ;R?) (3.54)

is a suitable approximation of the driving force f.

(iii) Instead of the entropy balance (2.27), we consider a modified internal energy
equation in the form:

di(ees(0,9)) + diva(ces(o, V)u) — div, Vi Ks(9) (3.55)
1
= S5(9, Veu) : Vou — plo,9)diveu + 0Qs5 4 e6(To" 2 + 2)| V.0 + 6792 — e,

supplemented with the Neumann boundary condition

VL’lg . 1’1|aQ = 0, (356)
and the initial condition
9(0,-) = Jos, (3.57)
o5 € WH3(Q) N L>®(Q), ess im?2 Yo,5(x) > 0. (3.58)
xE

Here
65(93 19) = eM,(s(Q7 19) + 01947 eM7§(Q7 19) = 6M(Qa 19) + 5197

9
’C5(19) = / Ii(s(z) dz, H5(19) = RM('&) + HR(19) +5(79F + é), (3.59)

and
Q5 >0, Qs € C'([0,T] x Q). (3.60)

In problem (3.45-3.60), the quantities £, § are small positive parameters,
while I' > 0 is a sufficiently large fixed number. The meaning of the extra terms
will become clear in the course of the proof. Loosely speaking, the e-dependent
quantities provide more regularity of the approximate solutions modifying the
type of the field equations, while the d-dependent quantities prevent concentra-
tions yielding better estimates on the amplitude of the approximate solutions. For
technical reasons, the limit passage must be split up in two steps letting first ¢ — 0
and then § — 0.



3.4. Solvability of the approximate system 53

3.4 Solvability of the approximate system

We claim the following result concerning solvability of the approximate problem
(3.45-3.60).

B GLOBAL EXISTENCE FOR THE APPROXIMATE SYSTEM:

Proposition 3.1. Let €, § be given positive parameters.

Under the hypotheses of Theorem 3.1, there exists I'g > 0 such that for any
' > Ty the approximate problem (3.45-3.60) admits a strong solution {o,u, ¥}
belonging to the following regularity class:

0€ C([0,T];C**(Q)), dro € C([0,T);C™(Q)), inf 0>0,
[0,T]xQ

uc CH[0,T); X,),
9 € C([0,T]; WH2(Q)) N L>®((0,T) x Q), 909, AKs(9) € L*((0,T) x Q),

ess inf ¥ >0. (3.61)
(0,T)xQ

Remark: As a matter of fact, since the velocity field u is continuously differentiable,
a bootstrap argument could be used in order to show that ¢ is smooth, hence a
classical solution of (3.55) for t > 0, as soon as the thermodynamic functions p,
e as well as the transport coefficients p, A, and k are smooth functions of o, ¥ on
the set (0,00)2.

In spite of a considerable number of technicalities, the proof of Proposition
3.1 is based on standard arguments. We adopt the following strategy:

e The solution u of the approximate momentum equation (3.49) is looked for as
a fixed point of a suitable integral operator in the Banach space C([0,T]; X,,).
Consequently, the functions g, ¥ have to be determined in terms of u. This
is accomplished in the following manner:

e Given u, the approximate continuity equation (3.45) is solved directly by
means of the standard theory of linear parabolic equations.

e Having solved (3.45-3.47) we determine the temperature ¢ as a solution of
the quasilinear parabolic problem (3.55-3.57), where p, u play a role of given
data.

3.4.1 Approximate continuity equation

The rest of this section is devoted to the proof of Proposition 3.1. We start with
a series of preparatory steps. Following the strategy delineated in the previous
paragraph, we fix a vector field u and discuss solvability of the Neumann-initial
value problem (3.45-3.47).
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B APPROXIMATE CONTINUITY EQUATION:

Lemma 3.1. Let Q C R3? be a bounded domain of class C*¥, v € (0,1) and let
u e C([0,T]; Xy) be a given vector field. Suppose that po.s belongs to the class of
regularity specified in (3.48).

Then problem (3.45-3.47) possesses a unique classical solution ¢ = pu, more

specifically,
_J eec(0,1];,C%(Q),
S { Oro € C(0,TT; CO¥(5). } 2

Moreover, the mapping u € C([0,T]; Xp,) — o0u maps bounded sets in C([0,T]; X,,)
into bounded sets in V and is continuous with values in C1([0,T] x Q).
Finally,

9, exp(f/ |[divzul| £ () dt) < ou(T, ) (3.63)
0

-
< g exp (/ [|divul| e () dt) for all T €[0,T), z €9,
0
where 0, = infq 00,5, 09 = supgq 00,5

Proof. Step 1. The unique strong solution of problem (3.45-3.48)
0 € L*(0, T;W**(Q)) N C([0, T WH(Q)), dro € L*((0,T) x Q)
that satisfies the estimate

llollcqo,mwr2@)) + el L2, mw22)) + 19cellL2(0,m)x0) < clleo.sllwr2),

with ¢ = c(e, T’ [[ull (o, 77,0v())) > 0, may be constructed by means of the stan-
dard Galerkin approximation within the standard L? theory.

The maximal LP — LY regularity resumed in Theorem 10.22 in Appendix
applied to the problem

00 —eAz0 = [ = —divy(ou), V.0 nlsga =0, 0(0) = 00, (3.64)

combined with a bootstrap argument gives the bound

||Q||C([ +llellzeo.rwzr ) + 10l e m)x) < clleosll 22

0,757 () (@)

for any p > 3.

Since szi’p(Q) — C1¥(Q) for any sufficiently large p, we have div,(ou) €
C([0,T); C*¥(Q)) and may employ Theorem 10.23 from Appendix to show relation
(3.62) as well as boundedness of the map u — gy: C([0,T]; X,,) — V.
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Step 2. The difference w = gy, — ou, satisfies
Ow — eAw + divg(wuy) = f 1= divg(ou, (1 — u2)), Viw - njoq =0, w(0) = 0.

Similar reasoning as in the first step applied to this equation yields the continuity
of the map u + g, from C([0,T]; X,,) to C1([0,T] x ).

Step 3. The difference

w(t,x) = ou(T,x) — 0yexp (/ [|diveul| Loe () dt>
0
obeys a differential inequality
Ow + divy(wu) —eAw <0, Vew -nlogg =0, w(0) = g9 — gy < 0.

When multiplied on the positive part |w|t of w and integrated over €2, the first
relation gives || |w|*(¢)||z2(0) < 0 which shows the right inequality in (3.63). The
left inequality can be obtained in a similar way. Lemma 3.1 is thus proved. The
reader may consult [79, Chapter 7.3] or [166, Section 7.2] for more details. O

3.4.2 Approximate internal energy equation

Having fixed u, together with ¢ = g, — the unique solution of problem (3.45-3.47)
— we focus on the approximate internal energy equation (3.55) that can be viewed
as a quasilinear parabolic problem for the unknown 1J.

Comparison principle. To begin, we establish a comparison principle in the class
of strong (super, sub) solutions of problem (3.55-3.57). We recall that a function
1 is termed a super (sub) solution if it satisfies (3.55) with “=” sign replaced by
LLZ’? (“S”).

Lemma 3.2. Given the quantities

ue C([0,T); X,), o€ C([0,T];C*(R)),

0 C([0,T] x inf 0
tQE ([7 ]X )7 (O,ITn)XQQ> 9

(3.65)

assume that 9 and 9 are respectively a sub and super-solution to problem (3.55—
3.57) belonging to the class

9, 9 € L*(0,T; WH2(Q)), 9, 9,0 € L*((0,T) x Q), (3.66)
AKs(9), AKs(9) € L*((0,T) x Q), 7 .
0 <ess inf(g 7)xV < ess sup(gryxo¥ < 00, (3.67)
0 <ess inf(g 7)xV < ess sup(gryxo¥ < 00, '
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and satisfying
¥(0,) <¥(0,-) a.a. in Q. (3.68)
Then
I, z) <9t z) a.a. in (0,T) x Q.

Proof. As ¥, ¥ belong to the regularity class specified in (3.66), we can compute

sgnt (965(97 ) — oes(o, 19)) [(@ (965(97 ) — oes(e, 19))
+ Ve (966(97 ) — oes(o, 79)) : U}
+ A, (’Ca(ﬁ) - /Ca(ﬂ))sgn+ (96(9, ) — oe(o, 19))
< |F(t,2,9) = F(t,2,0)] sgn* (ees(o.9) — oeslo,9)),  (3.69)
where we have introduced

0if z <0,
1if z > 0,

sgnt(z) = {
and where we have set
F(t,z,9) =Ss(9, Vyu(t,z)) : Veult, z) + (E(S(FQF_Q + 2)\V$Q|2) (t,x)
- Q(ta x)65(9(t7 l’), ﬁ)divfl’u(tv $)

~ plo(t, z), O)divout,z) + 5 .

g e?° + 0Qs.

In accordance with our hypotheses, we may assume that F' = F (¢, x, 1) is globally
Lipschitz with respect to 9.

Denoting by |z|™ = max{z,0} the positive part, we have
O|w|t = sgnt (w)orw, Vi w|" =sgn® (w)V,w a.a.in (0,T) x Q

for any w € WH2((0,T) x ), in particular,

sgn™ (965(9, ¥) — oes(o, 19))

X [(& (965(97 J) — oes(o, 19)) + Ve (965(97 J) — oes(o, 79)) : U]
— 0, ’+

oes(0,0) — oes(0,0)| - u.

+
oes(0,) — oes(o, 19)’ +V,

Moreover, as both es and s are increasing functions of ¢, we have

sgn’ (965(97 ¥) — oes(o, 19)) = sgn” (/Cé(ﬁ) - ’Cs(ﬂ))-
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Seeing that
/ A,w sgnt (w) dz < 0 whenever w € W*%(Q), V,w -nl|sq = 0,
Q
we can integrate (3.69) in order to deduce

/Q ’965(97 ¥) — oes(0,9)

.
() da

i +
< C/ /(1 + \diquD‘Qea(Q,ﬂ) — oes(0,9)| dx dt
0 Q

for any 7 > 0. Here we have used Lipschitz continuity of F(¢,x,-) and the fact
that |9 — 9| sgn™[pes(0,9) — oes(o,9)] < cloes(0,9) — oes(o,9)|T which follows
from (3.9), (3.11), (3.65), (3.67). Thus a direct application of Gronwall’s lemma,
together with the monotonicity of es with respect to ¢, completes the proof. [J

Corollary 3.1. For given data o, u satisfying (3.65), and a measurable function
Jo,5 such that

0 <Y, =ess igf Yo,6 <esssuptp,s = < 00, (3.70)
Q

problem (3.55-3.57) admits at most one (strong) solution ¥ in the class specified
in (3.66-3.67).

Another application of Lemma 3.2 gives rise to uniform bounds on the func-
tion ¥ in terms of the data.

Corollary 3.2. Let o, u belong to the regularity class (3.65), and let 9o 5 satisfy
(3.70). Suppose that ¥ is a (strong) solution of problem (3.55-3.57) belonging to
the regularity class (3.66).

Then there exist two constants ¥, ¥ depending only on the quantities

||u||C([0,T];Xn)7 ||9||Cl([0,T]><Q)7 (3.71)
satisfying
0< ¥ <9, <y <9, (3.72)
and
9 <I(t,x) <9I for a.a. (t,z) € (0,T) x Q. (3.73)

Proof. Tt is a routine matter to check that a constant function ¥ is a subsolution
of (3.55-3.57) as soon as

0 > |e9” + par(o,¥)div,u + av*div,u (3.74)

192
aeM(Q7 19)
do

—Ss(0, V) : Vou — 8o =2 4 2)| V02 — QQ(;].

+0 (atQ +u- Vl-g) + (eM(Q, 9) + a* + 619) (atQ + divl-(QU))
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Revoking (3.30) we can use hypotheses (3.65), (3.13), together with estimate
(3.32), in order to see that all quantities on the right-hand side of (3.74) are
bounded in terms of [|o[lc1(jo rjx) and [[ullc(o,;x,) provided, say, 0 < ¢ <
1. Note that all norms are equivalent when restricted to the finite-dimensional
space X,,.

Consequently, a direct application of the comparison principle established in
Lemma 3.2 yields the left inequality in (3.73).

Following step by step with obvious modifications the above procedure, the
upper bound claimed in (3.73) can be established by help of the dominating term
—ed® in (3.55). O

Remark: Corollary 3.2 reveals the role of the extra term §/9?% in equation (3.55),
namely to keep the absolute temperature ¥ bounded below away from zero at this
stage of the approzimation procedure. Positivity of 9 is necessary for the passage
from (3.55) to the entropy balance equation used in the weak formulation of the
Navier-Stokes-Fourier system.

A priori estimates. We shall derive a priori estimates satisfied by any strong
solution of problem (3.55-3.57).

Lemma 3.3. Let the data o, u belong to the regularity class (3.65), and let ¥g5 €
W12(Q) satisfy (3.70).

Then any strong solution ¥ of problem (3.55-3.57) belonging to the class
(3.66-3.67) satisfies the estimate

T
ess sup [[9]f31z00) + / (109132 ) + 180 Ks () 32y )at (375
te(0,T) 0

inf o) [Woslwie )

< h(lelleao.rie Ileqorixa ( nf

(C
where h is bounded on bounded sets.

Proof. Note that relation (3.75) represents the standard energy estimates for prob-
lem (3.55-3.57). These are easily deduced via multiplying equation (3.55) by ¢ and
integrating the resulting expression by parts in order to obtain

! / des (0,9)0,9* dw 7/ oes(0,9)V ¥ - u dx +/ ks(9)| V9| do
Q Q

2 ), % 00
- /Q Fy(t,2)9 da, (3.76)
where
P == 2 (0.0)010-+ 859, V.) s Vi
+e8(To" 2 4+ 2)|Vao|? — plo, ¥)divyu + § 12 —e® + 0Qs.

v
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In view of the uniform bounds already proved in (3.73), the function F} is bounded
in L>=((0,T) x Q) in terms of the data.
Similarly, multiplying (3.55) on 9;K5(1) gives rise to

d 1 2 665 2
dat /Q 2\VIIC5(19)| do + /Q oks(9) 59 (0,9)|0p9|* da
+ Qaai; (0,9) OV Ks(¥) -u da = / Fy(t,z)0p9 dx (3.77)
Q Q

where
Fy = ris(0) (9yloes) 0, 9)r0 — O,loes)(0,9) Va0 -

— oes (o, ﬁ)divxu) +S5(9, Vzu) : Vou+ed(To' =2 + 2)| V. 0|?
1
92
is bounded in L*>((0,T) x Q) in terms of the data.

Taking the sum of (3.76), (3.77), and using Young’s inequality and Gronwall’s
lemma, we conclude that

—plo,9)div,u+46 o — e® + 0Q;

T
ess sup [ Voks(0) [ 2agqums) + / 10002
t(0,T) 0

< h(||9||Cl([O,T]><Q)7 lulleqo,r;x.) ((O’iTn)fXQ 0 ||790||W112(Q))-

Finally, evaluating A, /Cs5(¥) by means of equation (3.55), we get (3.75). O

Existence for the approximate internal energy equation. Having prepared the
necessary material, we are ready to show existence of strong solutions to problem
(3.55-3.57). In fact, the a priori bounds (3.73), (3.75) imply compactness of so-
lutions in the space C([0,T]; W%(Q)), in particular, any accumulation point of
a family of strong solutions is another solution of the same problem. Under these
circumstances, showing ezistence is a routine matter. Regularizing the data g, u
with respect to the time variable, and approximating the quantities u, 0, x5, €,
p by smooth ones as the case may be, we can construct a family of approximate
solutions to problem (3.55-3.57) via the classical results for quasilinear parabolic
equations. Then we pass to the limit in a suitable sequence of approximate solu-
tions to recover the (unique) solution of problem (3.55-3.57). The relevant theory
of quasilinear parabolic equations taken over from the book Ladyzhenskaya et al.
[129, Chapter V]) is summarized in Section 10.15 in Appendix.

Hereafter we describe a possible way to construct the approximations to
problem (3.55-3.57).

(i) Let v € (0,1) be the same parameter as in Lemma 3.1. To begin, we extend
o € C([0,T];C%**(2)) N C1([0,T); C*¥(Q2)), u € C([0,T]; X,,), continuously to
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0 € C(R;C*¥(Q)) N CHR;C*¥(Q)), suppe C (—2T,2T) x 2, u € C(R, X,,),
suppu C (—2T,2T) x Q. We approximate Qs by smooth functions Q,, on [0,7] x Q
and we take a sequence of initial conditions

C%"(Q) 399, — Vo5 in WH2(Q) N L>(Q)

such that infyeq P9, (x) > ¥, uniformly with respect to w — 0+, where ¥, is a
positive constant.

(ii) We denote
En(0,9) = oen(0,9)

and set
Esw(0,9) = [(Em)]* (0, 0) + b, + 609, (3.78)
(O0Bsu(o) = (@B (0. 0) + 10, b
o 9) = (o) (0 + [P0 + 565+ )

9
Kg,w(ﬁ):/l Ksw(T) dT,
pw(0:9) = [(pan)]” (0, 6u) + 39:1;7
Glt,2) = ((Pe"2 + 2| Va0 (t,2), Gult,z) = G¥(t,),

2
S50 (9, Vau®) = (1)* (6,) (Vu“’ +vTue — 3diqu]1) + () (0,)divu“T,

V92 + w2
1+ wVi92 + w2’

(a) (z):{ a(z) if 2 € (0,00) } N=1,2.

max{inf,¢ g o)~ a(z), 0}

0., = 0,(9) =
(3.79)

The operator b — b“, w > 0 is the standard regularizing operator, see (10.2) in
Appendix 10.1, that applies to all independent variables in the case of functions
(Enr), (O9Enr), (p), (1), (n), (ka), and to the variable ¢ in the case of functions
o(t,z), u(t,x), G(t, x). Notice that by virtue of hypotheses (3.21-3.23) and (3.11),

ﬂé,w('&) > Ky > Oa {aﬁE}&w(gv 19) > 5@ >0 (380)

for all (p,9) € R?, where g = inf o, 7yxq 0
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(iii) We will find a solution of problem (3.55-3.57), as a limit of the sequence
{¥,}w>0 of solutions to the equation

{09} s.0(0”, 9)000 + div (Bs (0, 9)u) = A0 (9)

= —0pEs5.,(0%,9)0:0% + S5, (Veu”,9) : Vu®
+e0Gu = pu(e,9) = o + 265 + 0¥ Qu,

V9 -nlaq =0, ¥(0,2) = Yo u(2). (3.81)

Problem (3.81) for the unknown ¢ has the following quasilinear parabolic equation
form:

3
00 — a;j(t,x,9)0, 0.9 + b(t, 2,9, V,9) =0 in (0,T) x Q,
J i J
ij=1
3
. = .82
(i; aideImi 4 0)| =0, (3.82)
ﬁ‘{O}XQ =0,
where
Kf&w('l” .o
ij = ’ i »J = 1327 3 = .
Qg (t,1‘719) [aﬁEbyw(Qw(t,x),ﬁ)éj (2] 3, ¢¥v=0 (3 83)
and
1
b(t,x,9,2) = (3.84)

{09E}s.0(0*(t,x),0)
x | = L (D)2 + 0, Es.u(0” (1, @), 0)000” (t, )
+ 0, E5,,(0%(t, x), ¥ (VQ u“’)(t,m
— S50 (Vau“(t, z),9) : Vu“(t, )
+ 09 Bs (0 (t,2),9)(z - u?) (¢, 2)
+ Es. (0% (t, x),9)divyu” + p, (0 (¢, z), 9)div,u” (¢, x)

— 6Go(t ) + , —€05(9) — 0* Qu(t, x)].

1)
92 +w
In accordance with the properties of mollifiers recalled in Section 10.1 in
Appendix, a;;, b, ¢ satisfy assumptions of Theorem 10.24 from Section 10.15.
Therefore, problem (3.81) admits a (unique) solution ¢ = ¥,, which belongs to
class

¥, € C([0,T); C** ()N CH([0,T] x Q), ., € CO/%([0,T];C(Q)).
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(iv) The proofs of Lemma 3.2, Corollary 3.2 and Lemma 3.3 apply with minor
modifications to system (3.81), yielding the uniform bounds

1
||79 ||L°°((0,T)xQ) + ||79w||L°o((0,T)xQ) <g,

T
ess sup [[lZiao + / (100013 20y + 180 K5 (D) 3200y ) At <
t€(0,7) 0

with respect to w — 0+4. With these bounds and the properties of mollifiers recalled
in Section 10.1 at hand, the limit passage from system (3.81) to (3.55-3.57) is an
easy exercise.

The results achieved in this section can be stated as follows.

B APPROXIMATE INTERNAL ENERGY EQUATION:

Lemma 3.4. Let Q C R3 be a bounded domain of class C*V, v € (0,1). Let
u € C([0,T]; X,) be a given vector field and let o = py be the unique solution of
the approzimate problem (3.45-3.47) constructed in Lemma 3.1. Further
(i) let the initial datum 995 € WH2(Q) N L>®(Q) be bounded below away from
zero as stated in hypothesis (3.58) and the source term Qs satisfies (3.60);
(ii) let the constitutive functions p, e, s and the transport coefficients u, 0, K obey
the structural assumptions (3.7-3.23).
Then problem (3.55-3.57), with es, K5 defined in (3.59) and u, oy fized,
possesses a unique strong solution ¥ = ¥y belonging to the reqularity class

B A9 € L2((0,T) x Q), AKs(9) € L2((0,T) x Q), .
| P EeL®0,T;WEHQ) NLX(Q), L e L®(0,T) x Q). (3.85)

Moreover, the mapping u — 9, maps bounded sets in C([0,T]; X,,) into bounded
sets in Y and is continuous with values in L*(0,T; W12(Q)).

3.4.3 Local solvability of the approximate problem

At this stage, we are ready to show the existence of approximate solutions on a
possibly short time interval (0, Tinax). In accordance with (3.50), X, is a finite-
dimensional subspace of L?(Q,R?) endowed with the Hilbert structure induced
by L?(Q;R3). We denote by P, the orthogonal projection of L?(£2,R3) onto X,,.
Furthermore, we set

ou
Uo,s = ( >07 uo,5,n = Pn[llo,é}- (386)

We start rewriting (3.49) as a fixed point problem:

u(r) = 7 (o). [ M0, 20,00, u)t + (w)i] = SQul(r) 7€ 0,71 (357
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where we have written

()3 € X2, {(ou)t; o) = / (o) - ¢ d for all ¢ € X,
Q

M(t, 0,9,u) € X,
(Mt 0.0,0)50) = [ (elu@ s Vopt (080" + ¢2))divip) o

- / (E(Vzgvzu) o+ S5 Ve — ofs(t) - cp) dz for all p € X7,
Q

and
Jlo, -] Xy — Xo, | 0o, X] ¢ dz = (x;¢) forall x € X, ¢ € X,
Q
Note that
1
Jlo, < A= inf t, 3.88
I Jlod I, < L et (389)
and

| Tler. A = Tlezd lx. <, ller = 2
1 (3.89)
A; = inf ot x), i=1,2,
(t,2)€(0,T)xQ
where ¢ > 0 depends solely on n; in particular, it is independent of the data
specified in (2.41) and the parameters ¢, ¢, I.

Given u € C([0,T]; X,,), the density ¢ = g, can be identified as the unique
(classical) solution of the parabolic problem (3.45-3.48), the existence of which is
guaranteed by Lemma 3.1. In particular, the (approximate) density g, remains
bounded below away from zero as soon as we can control div,u. Note that, at
this level of approximation, the norm of div,u is dominated by that of u as the
dimension of X, is finite.

With u, g, at hand, the temperature ¥ = 1, can be determined as the unique
solution of problem (3.55-3.57) constructed by means of Lemma 3.4, in particular,
¥ is strictly positive with a lower bound in terms of the data, see Corollary 3.2.

If ||uHC([O,T];Xn) < R, then

17 /Mtg (1), 9(6)) dt + (ou)i | x

< ¢ 0 eXp(2RT)||uo sl x, + Th(R) for all 7 € [0,T], (3.90)
0

where we have used Lemmas 3.1, 3.4, specifically, bounds (3.62), (3.85). The con-
stant cg, determined in terms of equivalence of norms on X,,, depends solely on n
and h is a positive function bounded on bounded sets.
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Consequently, if

0
R > 260 0 ||110’57n|
QO

Xo» (3.91)
the operator u — S[u] determined through (3.87) maps the ball

Birry = {u e C(0, 0], Xa) | ullconpx,) < Bou(0) =wosn}  (3.92)

into itself as soon as 7y is small enough.

Moreover, as a consequence of (3.89) and smoothness of g, the image of Bg -,
consists of uniformly Lipschitz functions on [0, 7], in particular, it belongs to a
compact set in C([0, 79]; X,,). Thus a direct application of the Leray-Schauder fixed
point theorem yields existence of a solution {p, u, ¥} of the approximate problem
(3.45-3.57) defined on a (possibly short) time interval [0,7(n)]. Finally, taking
advantage of Lemma 3.1, we deduce from (3.87) that

uc CH[0,T(n)]; X,). (3.93)

The above procedure can be iterated as many times as necessary to reach
T(n) =T as long as there is a bound on u independent of T'(n). The existence of
such a bound is the main topic discussed in the next section.

3.4.4 Uniform estimates and global existence

Let {0, u, 9} be an approximate solution of problem (3.45-3.57) defined on a time
interval [0, Tax), Tmax < T. The last step in the proof of Proposition 3.1 is
to establish a uniform (in time) bound on the norm ||u(t)|x, for ¢ € [0, Tiax]
independent of Ti.x. The existence of such a bound allows us to iterate the local
construction described in the previous section in order to obtain an approximate
solution defined on the full time interval [0, T]. To this end, the a priori estimates
derived in Section 2.2 will be adapted in order to accommodate the extra terms
arising at the actual level of approximation.

First of all, it follows from (3.45), (3.46) that the total mass remains constant
in time, specifically,

/ o(t) dz = / 00,6 dx = My s for all t € [0, Tinax]- (3.94)
Q Q

The next observation is that the quantity yu, with v = ¥ (t), ¢ € C0, Trmax),
can be taken as a test function in the variational formulation of the momentum
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equation (3.49) to obtain

1 r g
/( olul® + §( © +92))(T) dx+s§/ /|Vz9\2(FgF*2+2) dz dt
Q\2 r-1 0o Ja
o

1 Q ) 2 T .
= ou)ou(0) + 46 T+ dx+/ / pdivyu — S5 : Vyu ) da di
| (Gemon© +5(7 +a30) ar+ [ ] )

+/ / ofs - u dx dt, (3.95)
0o Jo

which, combined with (3.55), gives rise to the approximate energy balance

1 2 o 2
[ Gelul? + cesto. )+ 5.7 | +6)) () do (3.96)
Qg,a

1
= /Q (Q(QU)ou(O) + 00,5€5(00,5,V0,5) + 6(1“ Y

+ Qg,é)) dzx

T 1
+/O /Q (gf5 ‘u+ 095+ 5792 — 5195) dz dt for all 7 € [0, Tiax]-

Moreover, dividing the approximate internal energy equation (3.55) on 4, we
obtain, after a straightforward manipulation, an approximate entropy production
equation in the form

. 9 L1
34 (085(0,9)) + dive(0s5(0, 9)u) — divy [(”Eg ) a1y W))vmﬁ]
1 . K (1) r-1 1 2 1 £l r—2 2
_ﬁ[sg.vl.w( ERIC +02))\w9| +(5792]+79(FQ +2)|V.0l
A, 9
te 199(1935(@19)—65(@19)—1’(9&) >)—5194+§Q5 (3.97)

satisfied a.a. in (0, Tiax) X 2, where
s5(0,9) = s(p,9) + dlog ¥, (3.98)
and

;U L0
9s5(0,9) — es(0,9) — ”“’Q ) — Dsar5(0.9) — ears(o,9) — pM(j ),

(3.99)

Relations (3.96), (3.97) give rise to uniform estimates similar to those ob-
tained in Section 2.2.3. Indeed, multiplying (3.97) on ¢, where ¥ is an arbitrary
positive constant, integrating over 2, and subtracting the resulting expression from
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(3.97), we get

/( olul? +H§l9(g719)+5( F1+ 2))(7’) dx
+z9/ / 85 Va u+( 59)+5(79F*1+7912))\Vm19|2+51912

+E(5(FQF72+2)|VJ;Q‘2:| dz dt+/ /5195 dadt

AT

1)
// ofs - U+Q )Q5+792+€19194)dxdt

— 519/ / wQ 1935(@, J) —es(o,9) — ple, 19)) dz dt
0o Jo U 4
for all 7 € [0, Timax], (3.100)

F
5,9(@0677905)+6( 1 +QO§)) dz

where Hy , is an analogue of the Helmholtz function introduced in (2.48), specifi-
cally,

H; y(0,9) = ges(0, V) — Voss(0,9) = Hy(o,9) + do( — Plogd).  (3.101)

Here, in accordance with (3.99),

/OT/Q A;Q (1955@7 9) — es(0,9) — P(Qg,ﬁ)) b di .
_ A"'/Q 889 (195]\/[(g7 V) —en(0,9) — pM(QQ7 19)) |VT99‘2 ot

[0 ems(0,9)  palo,9)
— S ) — ’ — Vo V0 dx dt,
/o /Q 879( 16(0:9) 9 0¥ )Veo

where, by virtue of Gibbs’ relation (3.7),

9 _ _pu(o,9)\ _  10pm
9 (P11(0:9) = exi(o,0) = PN T) = T (p,9), (3.103)
0 eM,5(9719> pM(Q7 19) _ 1 aeM(Q719>
aﬁ(sté(Q719)_ 19 - Qﬁ ) - 192 (6M75(Q,'19)+Q ag )
(3.104)

Equality (3.100) therefore transforms to

[ (el + 8y o) 45,2+ ) ) ao

+79/ /055 dxdt+/ /EﬁSdmdt
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-/ G
// ofs - u+g )Q5+7§2+679194)dxdt

861\/[
+5/0 /9192 em,s(0,9) + o 90 (g,ﬁ))V,;ngﬁdmdt

5.0(00, 677906)+6( + 0 5)) dz

1

for all 7 € [0, Trnax), (3.105)
where
1. K (9) 1 , 1
0'5,5—19[S5.V1-u+( o+ +192))\w9| +6 .,
ed _ ¥ Opwm
Lo 2 4+ 2)|V,ol? o2, 1
+ 19( 0 " +2)|Vaol +€Qﬁ 9o (0,9)|Vzol (3.106)

Similarly to Section 2.2.3, relation (3.105) provides all the necessary uni-
form estimates as soon as we check that the terms on the right-hand side can
be controlled by the positive quantities on the left-hand side. In order to see
that, observe that the term §/9? on the right-hand side of (3.105) is dominated
by its counterpart §/9® in the entropy production term 0e,5. Analogously, the
quantity e¥9* at the right-hand side is “absorbed” by the term £9° at the left-
hand side of (3.105). Finally, the term o(1 — ﬁ)Q(; can be written as a sum

o(1— )Q61{19<19} +o(1 - )Qél{ﬁ>,9}a where fo fQ o(1 )Q&l{ﬁgﬁ} dzdt <0,

while ‘fo fﬂ o(1 — 19>Q51{19>19} dz dt| is bounded by oT|Q[|Qs|l Lo ((0,7)x0)-
Consequently, it remains to handle the quantity

1 Oe , U
Q

appearing on the right-hand side of (3.105). To this end, we first use hypothesis
(3.13), together with (3.30), in order to obtain

[ (cxte 042507,

<o(? V).l

where, furthermore,

;ZL’ ;:I:ls ‘513 z f T any w
| QH | <(7| Q| +C(Lc.))| ‘ (0) >0,
and, similarly,

03 |[Vaol|Vatd| _ 0%|Vaof? V9|2
< .
92 e R COR
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Thus we infer that
1 Oe ,
[ gelewteny o™ €019, 6]V 9] dx
Q
1 r—o 9 , €0 r—2 2
< .
< Q/Q [5(19 +ﬁ3)|vzq9\ +5 (FQ +2)\Vmg| ] dr  (3.107)

provided € = £(d) > 0 is small enough.
Taking into account the properties of the function Hj , (see (2.49-2.50) in
Section 2.2.3), we are ready to summarize the so-far obtained estimates as follows:

€SS SUD¢c (0, T ax) fﬂ (;Q‘u‘g + Hé,ﬁ(g’ )+ 6(FQ—F1 + 92)) dz <,
S o 5 [850, Vaw) s Vou| dudt <

S Jo b (50 4 607 4 ) (9,01) de dt <

I o (53 +9%) doat <c,

ed fonax Jo 5T 2 +2)[Veol® dz dt <,

max O
Jo ™ o€ oy OB (0.9 Vaol? da dt < e,

(3.108)

where ¢ is a positive constant depending on the data specified in (2.41) but inde-
pendent of Tax, n, €, and 4.

At this stage, following the line of arguments presented in Section 2.2.3, we
can use the bounds listed in (3.108) in order to deduce uniform estimates on the
approximate solutions defined on the time interval [0, Tiax] independent of Tiax.
Indeed it follows from (3.108) that

Trne
max 1
ess  sup ||\/gu||2L2(Q;R3) +/ /Q 79S<;(19,Vmu) : Vyu de dt < ¢(data, g, 0),
0

t€(0,Trmax)
(3.109)
in particular, by means of hypothesis (3.53) and Proposition 2.1,

Tmax
/ / (\u\Q + |Vzu\2) dz dt < ¢(data, ¢, ).
0 Q

Consequently, by virtue of (3.63), the density o is bounded below away from
zero uniformly on [0, Tihax], and we conclude

sup |ju|x, < c(data,e,d). (3.110)
[0, Tmax)

As already pointed out, bound (3.110) and the local construction described in the
previous section give rise to an approximate solution {p,u,9} defined on [0, T].
We have proved Proposition 3.1.
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3.5 Faedo-Galerkin limit

In the previous section, we constructed a family of approximate solutions to the
NAVIER-STOKES-FOURIER SYSTEM satisfying (3.45-3.60), see Proposition 3.1.
Our goal in the remaining part of this chapter is to examine successively the
asymptotic limit for n — oo, € — 0, and, finally, § — 0. The first step of this
rather long procedure consists in performing the limit n — oc.

We recall that the spaces X,, introduced in Section 3.3.1 are formed by suf-
ficiently smooth functions ¢ (belonging at least to C%*(£2)) satisfying either the
complete slip boundary condition (3.51) or the no-slip boundary conditions (3.52)
as the case may be. Clearly, the approximate velocity field u € C([0,T]; X,)
belongs to the same class for each fixed ¢ € [0,T]. In the remaining part of the
chapter, we make an extra hypothesis that the vector space X,

X = U2, X, is dense in W2P(Q;R?), W, P(Q;R?), respectively,
for any 1 < p < oo, where

Wh?(Q;R?) = {v ’v € LP(R?), Vv € LP(QR*3),

V- n|aQ = 0 in the sense of tmces}7

WP R?) = {v ’v € LP(R?), Vv € LP(QR*3),

v|sa = 0 in the sense of traces}.

Such a choice of X,, is possible provided Q belongs to the regularity class C?¥
required by Theorem 3.1. The interested reader may consult Section 10.7 in Ap-
pendix for technical details.

3.5.1 Estimates independent of the dimension
of Faedo-Galerkin approximations

For e > 0, 6 > 0 fixed, let {on, un, Vs 152, be a sequence of approximate solutions
constructed in Section 3.4. In accordance with (3.108), this sequence admits the
following uniform estimates:

on o)1) de<e,  (3111)

1
ess sup [ (G oalunl? + Hyplen ) + 5
te(0,7) JQ 2 ’ r

/oT /Q {ﬁln {Sé(ﬁ”’ Veuy) 1 Vou,

+(”(19") + oL+ L

1
o ﬁ%))mﬁnﬁ] g sﬁg} dedt<e —(3.112)

T
1
55/ / 9 (Tol ™2 +2)|Veon? dz dt < e, (3.113)
0 Q Yn
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and

s 8pM 9
ns Un)|Veon|” dz dt <, 114
//gnﬂna (n 9r)[ Vol do di < ¢ (3.114)

where ¢ denotes a generic constant depending only on the data specified in (2.41),
in particular, ¢ is independent of the parameters n, ¢, and 4.

By virtue of the coercivity properties of Hs , established in (2.49), (2.50),
the uniform bound (3.111) implies that

{on}22, is bounded in L>(0,T; L' (Q)), (3.115)
therefore we can assume
0n — 0 weakly-(*) in L>(0,T; L*(Q)). (3.116)

On the other hand, estimate (3.112), together with hypothesis (3.53) and Propo-
sition 2.1, yield

{u,};2 bounded in L?(0,T; W12(Q;R3)), (3.117)

in particular
u,, — u weakly in L*(0,T; W2(Q;R?)), (3.118)

at least for a suitable subsequence.

At this point it is worth noting that the limit density p is still a non-negative
quantity albeit not necessarily strictly positive as this important property stated
in (3.63) is definitely lost in the limit passage due to the lack of suitable uniform
estimates for divyu,. The fact that the class of weak solutions admits cavities
(vacuum regions) seems rather embarrassing from the point of view of the model
derived for non-dilute fluids, but still physically acceptable.

Convergence (3.116) can be improved to

on — 0 in Cueax([0,T]; LY(Q)) (3.119)

as On, U, solve equation (3.45). Indeed we check easily that for all ¢ € C°(Q),
the functions t — [, 0n¢ dz](t) form a bounded and equi-continuous sequence in
C[0,T]. Consequently, the standard Arzela-Ascoli theorem (Theorem 0.1) yields

/andx—>/94pdm in C[0,T] for any ¢ € C°(Q).
Q Q

Since g, satisfy (3.115), the convergence extends easily to each ¢ € LT () via
density.

In order to deduce uniform estimates on the approximate temperature 4,,,
we exploit the structural properties of the Helmholtz function H,. Note that these
follow directly from the hypothesis of thermodynamic stability and as such may
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be viewed as a direct consequence of natural physical principles. The following
assertion will be amply used in future considerations.

B COERCIVITY OF THE HELMHOLTZ FUNCTION:

Proposition 3.2. Let the functions p, e, and s be interrelated through Gibbs’ equa-
tion (1.2), where p and e comply with the hypothesis of thermodynamic stability
(1.44).

Then for any fized o > 0, 9 > 0, the Helmholtz function

Hy(0,9) = oe(0,9) —Vos(0,9)

satisfies

Hy(o.0) > i (eelo,0) + vols(o,9)]) — (o - o) 20 (0,20) + Iy 0,20)

do
for all positive g, 9.

Proof. As the result obviously holds if s(g,¥) < 0, we focus on the case s(p,9) > 0.
It follows from (2.49), (2.50) that

OH
whence

1 1 1
Hy(0,0) = 5 0e(e, J) + 2H219(Q7 v) > 5 0¢(0, )
1 OH,,
+ 2((9_9) ag (97219)+H219(Q7219))7

and, similarly,

Hy(0,9) = Jos(0,9) + Hyy(0,9) > Vos(o,7)

O0H
+(e—o a;ﬂ (0,20) + Hyy(0, 20).
Summing up the last two inequalities we obtain the desired conclusion. O

On the basis of Proposition 3.2, we can deduce from hypothesis (3.9) and the
total energy estimate (3.111) that

{9,122, is bounded in L>(0,T; L4(9)), (3.120)
therefore we may assume

¥y — 9 weakly-(*) in L>(0,T; L*()). (3.121)
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In addition, using boundedness of the entropy production rate stated in (3.112)
we get

Do 1 *° 2 C72(0). 3
(Vo921 {vz(wn)}nzl bounded in L2(0, T; LA R3)).  (3.122)

Estimates (3.120), (3.122), together with Poincaré’s inequality formulated in terms
of Proposition 2.2, yield

(9,32, {92}, bounded in L2(0,T; W2(Q)), (3.123)
in particular,
9, — O weakly in L?(0,T; WH2(Q)). (3.124)

Moreover, by virtue of estimate (3.112), we have

Tra
/ / L dedt <e (3.125)
0 Q ﬁn

notably the limit function ¥ is positive almost everywhere in (0, 7) x © and satisfies

dz dt < lim inf/ / dx dt, (3.126)
/0 /Q v? n=co Jo Jo U

where we have used convexity of the function z — 273
10.20 in Appendix.
Finally, the standard embedding relation W12(Q) — L°®(Q), together with

(3.122), can be used in order to derive higher integrability estimates of ,,, namely

on (0,00), see Theorem

{9,352, bounded in L' (0,T; L*"(Q)). (3.127)
Note that, as a byproduct of (3.126), (3.127),

{log(¥n)}o; is bounded in L9((0,T) x Q) for any finite ¢ > 1. (3.128)

3.5.2 Limit passage in the approximate continuity equation

At this stage, we are ready to show strong (pointwise) convergence of the approx-
imate densities and to let n — oo in equation (3.45). To this end, we need to
control the term pdiv,u in the approximate energy balance (3.95).

A direct application of (3.32) yields

T T
‘/ /p(gn,ﬁn)divzu dz dt‘ < c/ /(QE’ +19§L + 91| div,u,| dz dt,
0o Jo 0o Jo
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where, by virtue of (3.115), (3.117), (3.120), and (3.127), the last integral is
bounded provided I" > 5. Accordingly, relation (3.95) gives rise to

56/ /FQF 2+ 2)|Vaon|* dz dt < ¢, (3.129)

with ¢ independent of n. Applying the Poincaré inequality (see Proposition 2.2)
we get

{00} 1, {0212, bounded in L2(0,T; W 2(Q)), (3.130)
and

{0n}52, bounded in L (0, T; L3 (2)). (3.131)

The next step is to obtain uniform estimates on 9;0,,, Ag,. This is a delicate
task as

(at - gA)[Qn] = —V30n Uy — gndivzuy,

where, in accordance with (3.117), (3.130), V.0,-u,, is bounded in L' (0, T; L2 (),
notably this quantity is merely integrable with respect to time. To overcome this
difficulty, multiply equation (3.45) on G’(g,,) and integrate by parts to obtain

8t/ G(on) dx+5/ G (00)|Vzon|? dz :/ (G(Qn) - G/(Qn)@n)divxun dz.
Q Q Q

(3.132)
This is of course nothing other than an integrated “parabolic” version of the renor-
malized continuity equation (2.2). Taking G(o,) = on log(o,) we easily deduce

T 2
5/ / Vaonl® 4 ar <. (3.133)
o Ja On

As a consequence of (3.111), the kinetic energy is bounded, specifically,

ess SuPye (o, 1) /Q onlu,|? dz dt < ¢; (3.134)

whence estimate (3.133) can be used to obtain

.LQ!L

||V.LQ7L urLHLl(Q) < H ||\/Qnun||L2(Q;]R3)7

L2(;R3)

where the product on the right-hand side is bounded in L?(0, T'). Then a standard
interpolation argument implies

Vz0n - Un o2 bounded in L9(0,T; LP(Q
{ { faz1 ( () } (3.135)

for any p € (1,3), where ¢ = q(p) € (1,2).
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Applying the LP — L7 theory to the parabolic equation (3.45) (see Section
10.14 in Appendix) we conclude that

{8tgn};)no:17 {a:rla:rj Qn}zozh Za] = 17 ey 3
are bounded in L%(0,T; L?(Q))

3
for any p € (1, 2), where ¢ = q(p) € (1,2). (3.136)
Now we are ready to carry out the limit passage n — oo in the approximate

continuity equation (3.45). To begin, the uniform bounds established (3.136), to-
gether with the standard compactness embedding relations for Sobolev spaces,

imply
on — 0 a.a.in (0,7) x Q. (3.137)

Moreover, in view of (3.100), (3.118), (3.135), (3.136), and (3.137), it is easy to
let n — oo in the approximate continuity equation (3.45) to obtain

0o + divy(ou) = eAp a.a. in (0,T) x Q, (3.138)
where p is a non-negative function satisfying
Vao(t,-) -nlgq = 0 for a.a. t € (0,T) in the sense of traces, (3.139)

together with the initial condition

0(0,+) = 00,5, (3.140)

where go s has been specified in (3.48).

Our next goal is to show strong convergence of the gradients V,p,. To this
end, we use the “renormalized” identity (3.132) with G(z) = 22, together with the
pointwise convergence established in (3.137), to deduce

/Qi(’r) dx+2€/ /\Vmgn\Q dz dt%/ggé dxf/ /g2divzu dx dt
Q 0 Jo Q 0 Jo

for any 0 < 7 < T. On the other hand, multiplying equation (3.138) on ¢ and
integrating by parts yields

/935 dxf/ /QQdiVmu dx dt:/QQ(T) dx+25/ /|Vzg\2 dx dt;
Q 0o Jo Q 0o Jo

whence
V.0n — Vo (strongly) in L2(0, T; L*(Q; R?)). (3.141)
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3.5.3 Strong convergence of the approximate temperatures
and the limit in the entropy equation

Strong convergence of the approximate temperatures. The next step is to per-
form the limit in the approximate entropy balance (3.97). Here the main problem
is to show strong (pointwise) convergence of the temperature. Indeed all esti-
mates on {¥,}72; established above concern only the spatial derivatives leaving
open the question of possible time oscillations. Probably the most elegant way to
overcome this difficulty is based on the celebrated Div-Curl lemma discovered by
Tartar [187].

B Div-CuRL LEMMA:

Proposition 3.3. Let Q C RN be an open set. Assume

U,, — U weakly in LP(Q;RYN),
V,, — V weakly in LI(Q; RN),

where

In addition, let

div Un =V. U’r“ W_l,s(Q>7
be precompact in
curl V,, = (VV, - VTV,) W=hs(Q,RV*N),

for a certain s > 1.
Then

U, -V, = UV weakly in L"(Q).

Prop. 3.3 is proved in Sect. 10.13 in the Appendix for reader’s convenience. O

The basic idea is to apply Proposition 3.3 to the pair of functions

Un = |On n719n 3 (1) y
lonss(0n,Vn), 1y, ] (3.142)
Vn = [’19n70,070],

defined on the set Q@ = (0,7) x  C R* where the term rS}), together with
the necessary piece of information concerning div; , U, are provided by equation
(3.97).
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To see this, we observe first that the only problematic term on the right-hand
side of (3.97) can be handled as

A.’L‘Q’n

B ~ pon,Un)
19n (19n86(9n779n) e&(@n719n) on ) (3143)
T _ 7pM(Qn379n) Vazon
= div, [(ﬁnsMyg(gn, In) — enr,6(0n, Un) o ) 9, ]
6pM ‘V:I:Qn‘Q Oenr vz@n -V
n719n - n719n n n719n
+ (om0 I (earns(on,9n) + 00 2 (0n,0)) T,

(cf. (3.102-3.104)). Indeed, in accordance with the uniform estimates (3.107),
(3.112), the approximate entropy balance equation (3.97) can be now written in
the form

Ot (0n85(0n,Un)) + divl.(r,fbl)) = r,ff) + 7‘7(13), (3.144)

where

I‘S) = Q7L86(Qn719n)un -

) — pM(Qnﬂ?n)) Vaon
Q’IL 19’” ’

1 1
+6(9F 1+192 ))\V%-ﬁnl%réz9 2}

n n

- g(ﬂnsM,é(@u 19n) - eM,E(Q?u I,

H(ﬁn)

' )

9, {S&(ﬁmvxun) . V,u, + (

5 0
(Dol =2 + 2)|V,0n]? + ¢ b

nﬁn :rn2>>
’ o o (e D) Voo 20

4 €
0

92 a

n

et + %" Q.

Oe
r® = *5(6M,5(Qn719n) + 0n M(gn,ﬂn)) p

do
Hence, by virtue of the uniform estimates (3.107), (3.112-3.114), and (3.120),
div; ,U,, = T‘,S?) + T‘,SLS)

is bounded in L'((0,T) x ), therefore precompact in W=1#((0,T) x Q) pro-
vided s € [1, é) (cf. Section 0.7). On the other hand, due to (3.117), curl, ,V,,
is obviously bounded in L2((0,7) x Q;R*) which is compactly embedded into
W=12((0,T) x Q;R*). Let us remark that the “space-time” operator curl ;. ap-
plied to the vector field [9,,0,0,0] involves only the partial derivatives in the
spatial variable x.

Consequently, in order to apply Proposition 3.3 in the situation described
in (3.142), we have to show that g,s(on,9,) and r$}) are bounded in a Lebesgue

space “better” than only L!.
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To this end, write

4
0s5(0,0) = 3m93 + osn (0, 9) + Solog(V),

where 9,50 (0n, Un) satisfies (3.39), therefore
0nl56(0n, V)| < c(on + U, + on|log n| + on|logInl).
Consequently, thanks to estimates (3.128), (3.130),
{0n55(0n, 9)}22, is bounded in L3 ((0,T) x Q),

0185 (0n, Un )y, 122, is bounded in LP((0,T) x ), L1413 provided I' > 6.
n=1 p 2 r
(3.145)
Next we observe that (3.112) implies in the way explained in (2.58) that

{Vlog(¥,)}22, is bounded in L2((0,T) x ;R3).
Furthermore, it follows from (3.112) that
I -
{ ‘/ﬁg( )Vmﬁn} is bounded in L2((0, T) x ; R3).
" n=1

Moreover, estimates (3.125), (3.127) and (3.120) combined with a simple interpo-
lation yield

{V/ks(9,)}22, is bounded in LP((0,T) x Q) for a certain p > 2,

on condition that I" > 6. From the last two estimates, we deduce that

197L o0 . . .
{561(9 )V,ﬂ?n} i bounded in LP((0,T) x ©; R®) for a certain p > 1. (3.146)

Finally, the e-dependent quantity contained in rg) can be handled in the
following way:

e Similarly to the proof of formula (3.145), we conclude, by help of estimates
(3.127), (3.128), (3.133), that

{55(0n,9)Von}22, is bounded in Lrts ((0,T) x ) (3.147)

provided I" > 6.
e Since the specific internal energy e satisfies (3.30), we have

M)

’eM(Qna Un) o#
I, Uy,

whence, in accordance with estimates (3.115), (3.125), and (3.130),

Vaon| <c(l+ NV onl;

{ e (0n,Vn)

9 V,;Qn} is bounded in L s +4 ((0,T) x 4 R3). (3.148)

n=1
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e By virtue of (3.31) and (3.32),
2

< e|Vaon (1 + f;%) (3.149)

pM(Qna 7977,)

Vzo
Qn’lgn wem

where the right-hand side can be controlled exactly as in (3.148).

Having verified the hypotheses of Proposition 3.3 for the vector fields U,,,
V,, specified in (3.142), we are allowed to conclude that

055(0,0)0 = 0s5(0,0) (3.150)

provided I" > 6. In formula (3.150) and hereafter, the symbol F(U) denotes a weak

L!-limit of the sequence of composed functions {F(U,)}%, (cf. Section 0.8).
Since the entropy is an increasing function of the absolute temperature, rela-

tion (3.150) can be used to deduce strong (pointwise) convergence of the sequence

{Un}ite
To begin, we recall (3.98), namely

0s5(0,9) = o0sn(0,9) + Solog(9) + gaﬁg.
As all three components of the entropy are increasing in 19, we observe that
osa(0,9)9 > osar(0,9)0, olog(9)d > olog(¥)d, and ¥* > 934. (3.151)

Indeed, as {0, }52, converges strongly (see (3.137)) we have

osm(0,9)9 = osn(0,9)0, osm(o,9) = osnm(e, ),
where, as a direct consequence of monotonicity of sjs in 9,

su (0, )0 = sar(o, V),

see Theorem 10.19 in Appendix. Here, we have used (3.124), (3.137) yielding

s (0n, 9) (0, —9) — 0 weakly in L*((0,7) x ).

The remaining two inequalities in (3.151) can be shown in a similar way.
Combining (3.150), (3.151) we infer that

9% = 9399,
in particular, at least for a suitable subsequence, we have
¥p — Y ace.in ((0,T) x Q) (3.152)

(cf. Theorems 10.19, 10.20 in Appendix).
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Limit in the approximate entropy equation. Our ultimate goal in this section is
to let n — oo in the approximate entropy equation (3.144).
First of all, we estimate the term

5<€M,5(9n7 'lgn) + On 62)/[ (Q'm 'lgn)) ¢ 192

in the same way as in (3.107) transforming (3.144) to inequality

B ks(9y)
9

n

at(9n55(gnaﬂn)) +d1vz (Qnsﬁ(gnaﬁn)un vmﬁn) (3153)

— ediv, {(ﬁnsM,a(Qn, Un) — en,s(0n, Un) — pM(Qmﬁn)) ngn]

on Un
1 k(W) 0, . r_q 1 9 1
> : xrn r¥n
> o (850 Vewn) : Vown - (T 4+ 00 ﬁ%))\v 9| Hﬁn“']
ed _ 6pM On
r F 2 2 ztn 2 n n xtn 2 - 4 .
As a consequence of (3.137), (3.145), (3.152),
0n85(0n,Un) — 0ss(0,9) (strongly) in L2((0,T) x Q), (3.154)
and, in accordance with (3.117),
0n85(0n, V) tn — 085(0,9)u weakly in L'((0,T) x Q;R?). (3.155)

Since the sequence {19,,}22 ; converges a.a. in (0,T) X2, we can use hypotheses
(3.21), (3.22), together with estimates (3.120), (3.123), (3.125), (3.127), to get
K()  w(9)

9, 9 (strongly) in L?((0,7T) x )

yielding, in combination with (3.124),

“(1971)

Y
o Valy — HS9 )V, weakly in LY(0,T) x Q;R3). (3.156)
On the other hand, by virtue of relations (3.122), (3.125), (3.127),

1
#

1

Fvw(ﬁg) — V. (1/9,) (3.157)

(795—1 + )Vl.ﬁn -

1
— FVz(ﬁF) — Vz1/9 weakly in LP((0,T) x Q) for some p > 1,

where, according to (3.152),

1

1 1
pVe(0') = Va1/9 = Fvw(ﬁr)—vxl/ﬁzﬁr—lvwwr192%.79. (3.158)
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In order to control the e-term on the left-hand side of (3.153), we first observe
that
1 pa(o.V o*/?
| (Fsar5(e,9) — earslo.9) - M(Q 1) Ve| < elltog o] + 1o ol + & + DIVl
where we have used (3.31), (3.32), (3.39).
As a next step, we apply relations (3.123), (3.130), and (3.133), together with
the arguments leading to (3.148), in order to deduce boundedness of the quantity

1 pM(Q’VHﬁn)
1977, ('gsM,é(Qny 'lgn) - eM,(S(Q’rLy 'lgn) - on

in LP((0,T) x ;R3) for some p > 1.
In particular, by virtue of (3.137), (3.141), (3.152), we obtain

) Von

1

n7197l
p 9, — Pl ))Vgn (3.159)

On

(19718M,6(Qn7 'lgn) - eM,&(Q’m
9 ,
o ;(&sm(g, 9) — ents(0,9) — PM & ))Vg weakly in L'((0,T) x Q;R3).
0

Finally, we identify the asymptotic limit for n — oo of the approximate
entropy production rate represented through the quantities on the right-hand side
of (3.153). In accordance with (3.112), we have

\/((/‘Sgin) n 6) (Vl-un + VT, - gdivxun) 7 \/n(j:)divxun

n=1 n=1

bounded in L2((0,T) x Q; R3*3), and in L2((0,T) x Q), respectively. In particular,

an) T . 2 .
\/( M 5) (Vorn + VT, 3d1vzun) (3.160)
2
- \/('ugf) + 6) (qu +VIiu- 3diku) weakly in L2((0,T) x ;R3%3),
where we have used (3.118) and (3.152).
Similarly,
\/ng")divzun N \/"(1;9) diveu weakly in L2((0,T) x Q), (3.161)

and, by virtue of (3.112), (3.124) and (3.152),

Wgw")vwn E W{;w) Va0 weakly in L2((0,7) x ;R?).  (3.162)
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By the same token, due to (3.113), (3.137), (3.141),

Loh=242 Lol=2+42
\/( on "t )vmgnﬁ\/( e )Vmg weakly in L2((0,T) x ;R?),

O )
(3.163)
while, by virtue of (3.114), (3.137), (3.141), (3.152),
1 Opm
naﬂn vZL’ n 3-164
Jon z%\/ 90 (0nsUn) Vo ( )

1 [Opm .
— 0,9) Vzo weakly in L2((0,T) x ;R3).
m\/ P (0, ) yin L2((0,7) x O:B)

Finally, as a consequence of (3.137), (3.152), and the bounds established in
(3.125), (3.127), (3.131), we have

et — g” Q5 — et — §Q5 in LP((0,T) x ) for some p > 1. (3.165)

The convergence results just established are sufficient in order to perform
the weak limit for n — oo in the approximate entropy balance (3.153). Although
we are not able to show strong convergence of the gradients of g, ¥, and u, the
inequality sign in (3.153) is preserved under the weak limit because of lower semi-
continuity of convex superposition operators (cf. Theorem 10.20 in Appendix).
Consequently, we are allowed to conclude that

r r qs
/ / 0ss5(0,19) (8tap +u- V,;Lp) dx dt +/ / ( 9 —I—Ere) -V do dt
0o Ja o Ja

T T
+/ / Oe,sp dr dt < — / (08)0,6(0,-) dx Jr/ / (5194 — QQg)ga dzx dt,
o Ja Q o Ja Y
for any ¢ € C2°([0,T) x Q), ¢ >0, (3.166)

where we have set

@ = @59, V9) = s (V.0 a(9) = () +6(" + ).

(3.167)
s55(0,9) = s(0, V) + dlog,
and
_ 1 . k() [ 0, 1 2 1

Ges = o [Ss: Vot (N 4 D@07 4 ) IVaolP 46 | (3.168)

ed . r_ Opm IVz0|?

To' 2 +2)|V, 0
+219( 0 “+2)|Viol® te 9o (0,9) o9

9) — pM(w?))Vx@_

r. = —(Vsarse.d) = earsle. ;
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3.5.4 Limit in the approximate momentum equation

With regard to formulas (3.32), (3.53), estimates (3.115), (3.117), (3.120), (3.127),
(3.130), (3.131), and the asymptotic limits established in (3.118), (3.137), (3.141),
(3.152), it is easy to identify the limit for n — oo in all quantities appearing in
the approximate momentum equation (3.49) for a fixed test function ¢, with the
exception of the convective term. Note that, even at this level of approximation,
we have already lost compactness of the velocity field in the time variable because
of the hypothetical presence of vacuum zones.
To begin, observe that

onll, @1, — ou®u weakly in LI((0,T) x Q;R3*3) for a certain ¢ > 1,
where we have used the uniform bounds (3.111), (3.117). Thus we have to show
ou®u=u®u. (3.169)
To this end, observe first that
onu, — ou weakly-(*) in L*°(0, T} Li(Q;RS))

as a direct consequence of estimates (3.115), (3.134), and strong convergence of
the density established in (3.137).

Moreover, it can be deduced from the approximate momentum equation
(3.49) that the functions

{t — / OnUp - @ dx} are equi-continuous and bounded in C([0,7T]) (3.170)
Q
for any fixed ¢ € U2, X,,. Since the set U3 X, is dense in L?(Q; R3) we obtain,
by means of the Arzela-Ascoli theorem, that
0nuy, — ou in Cyeak ([0, T7; L5/4(Q>>'

On the other hand, as the Lebesgue space L°/ 4(Q) is compactly embedded into
the dual W—12(2), we infer that

0n, — ou (strongly) in Cyeax ([0, T]; W H2(; R?)). (3.171)

Relation (3.171), together with the weak convergence of the velocities in the
space L?(0,T; W12(Q;R3)) established in (3.118), give rise to (3.169).

3.5.5 The limit system resulting from the
Faedo-Galerkin approximation

Having completed the necessary preliminary steps, in particular, the strong con-
vergence of the density in (3.141), and the strong convergence of the temperature
in (3.152), we can let n — oo in the approximate system (3.45-3.60) to deduce
that the limit quantities {p, u, 9} satisfy:
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(i) Approximate continuity equation:

Oro + div,(ou) = eAp a.a. in (0,T) x Q, (3.172)
together with the homogeneous Neumann boundary condition
V.0 -nlpq =0, (3.173)
and the initial condition
0(0,") = 00,5 (3.174)

(ii) Approximate balance of momentum:
T
/ / ou-Op+olu®u]: Vyp+ (p +6(o" + QQ))diVl-(p) de dt  (3.175)

/ / VeoVaeu) o+ Ss5: Vg — ofs - go) dz dt — / (ou)o - ¢ duz,
0 Q

satisfied for any test function ¢ € C2°([0,T) x Q;R3), where either
- nlgpg = 0 in the case of the complete slip boundary conditions, (3.176)

or
laa = 0 in the case of the no-slip boundary conditions, (3.177)

and where we have set
2
S5 = Ss(9, Vou) = (u(9) + 69) (Vmu +Viu— diveu ]1) +(9)diveu L (3.178)

(iii) Approximate entropy inequality:

T T
NV 0
/ / 0ss5(0,9) (@90 +u- ngo) dz dt + / / I%( ) + 51‘) -V do dt
o Ja 0
T
+/ / Oesp dr dt < — /(gs)o s¢(0,-) dx +/ / 8’[94 Q5 p dx dt
o Ja

(3.179)
for any test function ¢ € C°([0,7T) x ), ¢ > 0, where we have set
1
s5(0,9) = s(0,9) + log, ks(9) = w(9) +3(9" + 79), (3.180)
and
1 _ k(W) 6, o 1 5 1
0'875—19[85.vxu+( PENC +192))\V1.79| +6792] (3.181)
ed _ Opm |vx9|2
I %+ 2)|V, 0
oyl T+ 2Vael +e7y Hed) " o0
;9\ Vo
r= —(1981\4,5(97 J) —ems(0,9) — pM(;) >) 799-
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(iv) Approximate total energy balance:

/Q (;Q\U\Z + oes(0,9) + 6(ngF Lt 92))(7) da (3.182)

1](ou)o,s[* %5 |
_ : 5 . )d
I R S T I

T 1
+/0 L(gf5~u+gQ5+5ﬁ2 78195) dz dt for a.a. 7 € [0, 77,

where
es(0,9) = e(p,¥) + 9. (3.183)

3.5.6 The entropy production rate represented
by a positive measure

In accordance with the general ideas discussed in Section 1.2, the entropy inequal-
ity can be interpreted as a weak formulation of a balance law with the production
rate represented by a positive measure. More specifically, writing (3.179) in the

form
/(Q5>0 59(0,-) dz —/ / 5194 Q5 Lp dx dt
*/ / 0s5(0,v) (3tg0+ u- Vmcp) dz dt
0 Ja
T T
+/ / (Hé(ﬁngﬁ Jr&?r) -Vgp de dt > / / ocs5tp d dt
0 JO 0 Ja

for any ¢ € C([0,T) x Q), ¢ > 0, the left-hand side can be understood as a
non-negative linear form defined on the space of smooth functions with compact
support in [0,7") x Q.

Consequently, by means of the classical Riesz representation theorem, there
exists a regular, non-negative Borel measure ¥, 5 on the set [0,T) x Q, that can
be trivially extended on the compact set [0,7] x © such that

T T 9)V 0
/ / 0s5(0,9) (@Lp +u- Vl«p) dx dt + / / (K‘S( 39 + Er) -V do dt
o Ja o Ja

T
1%
(s Do =~ | (@hosp0) dos [ [ (20t = 2 05)p do at
Q o Jo
(3.184)
for any ¢ € C°([0,T) x Q). Moreover,
Yes5 > 0cs, (3.185)

where we have identified the function o. s € L'((0,7) x Q) with a non-negative
measure, see (1.13-1.17) for more details.
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3.6 Artificial diffusion limit

The next step in the proof of Theorem 3.1 is to let € — 0 in the approximate
system (3.172-3.182) in order to eliminate the artificial diffusion term in (3.172)
as well as the other e-dependent quantities in the remaining equations. Such a step
is not straightforward, as we lose the uniform bound on V,p; whence compact-
ness of ¢ with respect to the space variable becomes an issue. In particular, the
lack of pointwise convergence of the densities has to be taken into account in the
proof of pointwise convergence of the approximate temperatures; accordingly, the
procedure described in the previous section relating formulas (3.151), (3.152) has
to be considerably modified. Apart from these principal new difficulties a number
of other rather technical issues has to be addressed. In particular, uniform bounds
must be established in order to show that all e-dependent quantities in the approxi-
mate continuity equation (3.172), momentum equation (3.175), and energy balance
(3.182) vanish in the asymptotic limit & — 0. Similarly, the non-negative quanti-
ties appearing in the approximate entropy production rate o, s are used to obtain
uniform bounds in order to eliminate the “artificial” entropy flux r in (3.179).

In order to show pointwise convergence of the approximate temperatures,
we take advantage of certain general properties of weak convergence of composed
functions expressed conveniently in terms of parameterized (Young) measures (see
Section 3.6.2). On the other hand, similarly to the recently developed existence
theory for compressible viscous fluids, we use the extra regularity properties of the
quantity IT := p(o,9) — (5 () + n(9))div,u, called effective viscous fluz, in order
to establish pointwise convergence of the approximate densities. Such an approach
requires a proper description of possible oscillations of the densities provided by
the renormalized continuity equation (cf. Section 10.18 in Appendix).

3.6.1 Uniform estimates and limit in the
approximate continuity equation

Let {0c,us,¥:}eso be a family of solutions to the approximate system (3.172—
3.182) constructed in Section 3.5. Similarly to Section 2.2.3, the total energy bal-
ance (3.182), together with the entropy inequality represented through (3.184),
give rise to the dissipation balance

1 e
/Q(295\u5|2+H6’19(95,195)+5(FQ_ +6)(r) da (3.186)

+ 9% 5 [[O,T] X Q] +/ / e9® dz dt
0 Q
I

1 [(ou)g|? 0
:/( [{eu)ol + Hy 5(00,6:Y0,6) + (. ° +985)) dz
Q 2 ong ’ F -1 ’

T 9 ) 4
+/0 /Q(ggf(;-ug-kg(l—ﬁa)gg—&-ﬁg+51919)dxdtfora.a.TE[O,T],
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where ¥, 5 € MT([0,T] x Q) is the entropy production rate introduced in Section
3.5.6, and the “approximate Helmholtz function” Hj , is given through (3.101).
Repeating the arguments used after formula (3.105) we obtain

1
sup {ess sup / (2Q5|ua|2 + Hy (02, 0c )+6( 1 —I—QE))( ) dz p < o0,

e>0 te(0,T) JQ
(3.187)
together with
T
sup {25,5 [[O,T] X Q] +/ / 95 dx dt} < 00, (3.188)
e>0 0 Q
where, in accordance with (3.181), (3.185), estimate (3.188) further implies
sup{/ / 85 (¥e, Vgue) : Vyue (3.189)
e>0
+("””“98) +o(W T + ))\v .| ] +€195} do dt b < oo
e 93 ¢
sup {56/ / (Tl =2 4+ 2)| V0. da dt} < 00, (3.190)
e>0 0
and
T
¥ Opm
su € , Vi de dt ;) < . 3.191
8>I(; {/0 /S; Qaﬁa a QE )| QE' } ( )
Exactly as in Section 3.5, the above estimates can be used to deduce that
0. — 0 weakly-(*) in L>(0,T; L' (Q)), (3.192)
u. — u weakly in L*(0,T; W2(Q;R?)), (3.193)
and
¥ — ¥ weakly-(*) in L>(0,T; L*(Q)), (3.194)

at least for suitable subsequences. Moreover, we have u(t,-) € W2(Q; R?) for a.a.
€ (0,7) in the case of the complete slip boundary conditions, while u(¢,-) €

Wol’Q(Q; R3) for a.a. t € (0,T), if the no-slip boundary conditions are imposed.
Multiplying equation (3.172) by o. and integrating by parts we get

1 T
/ 02 (1) dm+s/ / |Veoc|? da dt
2 Ja 0 JQ
1 2 1 T 2 9.
= 00,5 dz — ozdivyu. dz dt;
2 ) 2/ Ja
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whence, taking (3.192-3.194) into account, we can see that
{VeV0:}eso is bounded in L?(0,T; L*(Q;R?)),

in particular,
eVz0. — 0in L?(0,T; L*(; R?)). (3.195)

As the time derivative d;p. can be expressed by means of equation (3.172),
convergence in (3.192) can be, similarly to (3.119), strengthened to

0: — 0 in Cyear ([0, T]; LY (Q)). (3.196)

Relation (3.196), combined with (3.193) and boundedness of the kinetic energy,
yields
0-u. — ou weakly-(*) in L*(0,T; L1 (Q; R?)). (3.197)

Thus we conclude that the limit functions g, u satisfy the integral identity

T
/ / (g@tcp + ou - Vzgo) dx dt +/ 00,6¢(0,-) dez =0 (3.198)
0o Ja Q

for any test function ¢ € C°([0,T) x Q). Moreover, since the boundary 9 is
regular (Lipschitz) we can extend continuously the velocity field u outside  in
such a way that the resulting vector field belongs to W12(R3;R3). (In the case of
no-slip boundary conditions one can take trivial extension, where u = 0 outside
€).) Accordingly, setting o = 0 in R?*\ Q we can assume that g, u solve the equation
of continuity

Oro + div,(ou) = 0 in D'((0,T) x R?). (3.199)

3.6.2 Entropy balance and strong convergence of the
approximate temperatures

Our principal objective is to show strong (pointwise) convergence of the family
{¥:}e>0. Following the same strategy as in Section 3.5.3, we divide the proof into
three steps:

(i) Div-Curl lemma (Proposition 3.3) is applied to show that
oss(0, 9)G(V) = os5(0, ) G(V)

for any G € W1°°(0, 00). This relation is reminiscent of formula (3.150); the
quantity G playing a role of a cut-off function is necessary because of the low
integrability of ¥). The proof uses the same arguments as in Section 3.5.3.

(ii) Although strong convergence of the densities is no longer available at this
stage, we can still show that

b(0)G(Y) = b(e) G(Y), (3.200)
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where b € C([0,00))NL>*((0,00)), and G is the same as in the previous step.
In order to prove this identity, we use the properties of renormalized solu-
tions to the approximate continuity equation (cf. Section 10.18 in Appendix).
Very roughly indeed, we can say that possible oscillations in the sequence of
approximate densities and temperatures take place in orthogonal directions
of the space-time.

(iii) The simple monotonicity argument used in formula (3.151) has to be replaced
by a more sophisticated tool. Here, the desired relation

s (0z,t, ) (G(0e) — G(Y)) — 0

is shown to follow directly from (3.200) by means of a general argument
borrowed from the theory of parameterized (Young) measures. An elementary
alternative proof of this step involving a compactness argument based on
the renormalized continuity equation (more precisely on Theorem 10.30 in
Appendix) is shown in Section 3.7.3.

In the remaining part of this section, we develop the ideas delineated in the
above program in a more specific way.

Uniform estimates. Seeing that the sequence {o., u., 9. }e>0 admits the bounds
obtained in (3.189), we infer that {¥.}.>0 satisfies the estimates stated in (3.122—
3.128), namely

{0:}es0, {92/%}es0 are bounded in L2(0, T; WH2(Q)),
{V(97Y?)} .50 is bounded in L2((0,T) x Q;R?),
{9 }o>0 is bounded in L3((0,T) x ), (3.201)
{log 9.} is bounded in L?(0,T; Wh2(Q)) n LY (0, T; L3 (Q)).
Moreover, relations (3.129), (3.130) imply that

{Veoe}es, {\/sgeg }eso are bounded in L2(0,T; WhH2(Q)). (3.202)

Application of the Div-Curl lemma. Now we rewrite the approximate entropy
balance (3.184) in the form

Hé(ﬁe)vxﬁe
Ve
to be understood in the weak sense specified in Sections 1.2, 3.5.6.

Similarly to Section 3.5.3, we intend to apply the Div-Curl lemma (Proposi-
tion 3.3) to the four-component vector fields

Oy (9836(987 198)) +div, (9856(987 ’195)115 + +5r5) = 2576 + O Qs — 5’193

Ve

K 195 v.’l,’lgf;‘
UE = |:Q585(QE7196)79885(987198)115 + 6( f;

V. = [G(¥.),0,0,0], (3.204)

+ gre] , (3.203)

where G is a bounded globally Lipschitz function on [0, o).
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First observe that the families

dive,Ue = Ses + 205 — 0, cwrl, V. = G'(0,) <

0 Vi,
,08 €

vTy. 0

are relatively compact in W=15((0,T) x )), W=15((0,T) x ;R**4) for s €
[1,3), respectively. Indeed, it is enough to use estimates (3.188), (3.192), (3.194),
(3.201), and compactness of the embeddings M ™ ([0, T]x Q) — W=15((0,T) xQ)),
LY((0,T) x Q)) — W~=15((0,T) x Q)). Notice that we have, in particular,

g% — 0in L*((0,T) x Q) (3.205)

as a direct consequence of (3.194).

As the sequence {G(¥:)}e>0 is bounded in L*°((0,7) x ), it is enough
to show boundedness of the family {Uc}eso in LP((0,7) x €;R*) for a certain
1 < p < o0. Combining the arguments already used in (3.145), (3.146) with the
bounds (3.192), (3.201), we infer that

{0:55(0e,Ye) tes0 is bounded in LP((0,T) x §2) for a certain p > 2,  (3.206)

while
9
{0550, ¥ )ue o0, {561(9 E)Vﬁs} are bounded in LY((0,T) x ; R3)
€ e>0
for a certain ¢ > 1 provided I" > 6. (3.207)

Finally, following the reasoning of (3.147-3.149), we use (3.201) and (3.202) to
obtain
er. — 0 in LP((0,T) x ;R?)) for a certain p > 1. (3.208)

Having verified all hypotheses of Proposition 3.3 we conclude that
0s5(0,0)G(9) = 0s5(0,0) G(9) (3.209)
for any bounded and continuous function G.

Monotonicity of the entropy and strong convergence of the approximate temper-
atures — application of the theory of parametrized (Young) measures.

Similarly to Section 3.5.3, relation (3.209) can be used to show strong (pointwise)
convergence of {U;}c~o. Decomposing

4
0s5(0,9) = osn(0,9) + dolog(¥) + 3611937
we have to show that

0sm(0,0)G(9) > osm(0,9) G(V9), elog(¥)G(I) > olog(v) G(I),

(3.210)
PBG(9) > 93 G()



90 Chapter 3. Existence Theory

for any continuous and increasing G chosen in such a way that all the weak limits
exist at least in L'. Indeed, relations (3.210) combined with (3.209) imply

PG(Y) =93 G(9); whence ¥4 = 93¢ (3.211)
yielding, in particular, the desired conclusion
Je — ¥ a.a. in (0,7) x Q. (3.212)

In order to see (3.210), write

0 < (0-501 (0, GHGW2))) = 0o (02, GTHGW))) ) (G(0:) - GW))
= o-su(0:,02) (G02) = G@))) = oo (02, GH(G))) (G0.) - GW)).

Consequently, the first inequality in (3.210) follows as soon as we can show that
Py (gg, G*l(G(ﬁ))) (G(z?e) - G(z?)) 0 weakly in L'((0,T) x Q). (3.213)
The quantity

ocsn (0, |GG (12)) = wlt. . 02)

may be regarded as a superposition of a Carathéodory function with a weakly
convergent sequence. In such a situation, a general argument of the theory of
parameterized (Young) measures asserts that (3.213) follows as soon as we show
that

b(o)G(0) = b(o) G(D) (3.214)

for arbitrary smooth and bounded functions b and G (see Theorem 0.10).
Indeed, if I/((tgf)), I/(Qt 2) and I/Ft z) are families of parametrized Young mea-

sures associated to sequences {(0c, ¥ ) }e>0, {0c }e>0 and{¥¢ }c>0, respectively, then
(3.214) implies

9
Gl o = [ vt ) [ Gl v o)
This evidently yields a decomposition

A X B) =Vl (A, . (B),

Vit,2) (t,z)

where A, B are open subsets in R. Consequently, for any Carathéodory function
(¢, z, A) and a continuous function G(¢), such that sequences ¥ (-, -, 0,,)G(¢,,) and
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¥(-, -, 0n), G(U,,) are weakly convergent in L!((0,7) x ;R?) and L'((0,7T) x Q),
respectively, we have

W GO(t2) = | wlta NG(R) dv{ED) (A, )

= [, ¥tz NG S O L7 AN ()

which is nothing other than (3.213).

In order to verify (3.214), multiply the approximate continuity equation
(3.172) by b'(0)p, ¢ € C°(£), and integrate over § to obtain

d
dt/ b(g)apdx—/b(g)u~Vwapdx+€/b”(g)\V,;Q\Qapdx
Q Q )

+ 5/ V' (0)Vio- Vapdr + / (b’ (0) — b(0))div,updr = 0. (3.215)
Q Q
Consequently, the sequence {t — [, b(0<)p}e>0 is uniformly bounded and equi-
continuous in C([0, T]); whence
b(0=) — ble) in Cuwear([0,T]; L(2)) (3.216)

at least for any smooth function b with bounded second derivative.
Now, we use compactness of the embedding L' (Q) — W~=1%(Q) to deduce

bo=) — b(e) in C([0, T]; W=H%(Q)). (3.217)
On the other hand, in accordance with the uniform bounds established in (3.201),
G(¥.) — G(V) weakly in L(0,T; W2(Q)); (3.218)

whence (3.214) follows from (3.217), (3.218).
In addition to (3.212), the limit temperature field ¥ is positive a.a. on the
set (0,7) x €, more precisely, we have

9% € LY(0,T) x Q). (3.219)

Indeed, (3.219) follows from the uniform bounds (3.201), the pointwise convergence
of {¥:}es0 established in (3.212), and the property of weak lower semi-continuity
of convex functionals (see Theorem 10.20 in Appendix).

Asymptotic limit in the entropy balance. At this stage, we are ready to let ¢ — 0
in the approximated entropy equality (3.184). Using relations (3.201-3.212) we
obtain, in the same way as in (3.156), (3.157),

l<65(195) I<L5(19)
Ve 0
weakly in LP((0,T) x ;R?) for some p > 1.

Ve — V0
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Furthermore, in accordance with (3.192), (3.212), we get

0c
Ve

Applying the Div-Curl lemma (Proposition 3.3) to the sequence {U}c>0
defined in (3.203) and {V.}c>o0,

V. =[(ue),0,0,0], i =1,2,3,

Q5 — §Q5 weakly in LP((0,7T) x ) for some p > 1.

we deduce
0:85(02, 9 )u. — 0s5(0,9)u weakly in LP((0,T) x Q;R3) for a certain p > 1.

The terms 191 Ss(¥e,u:) : Vue, ”51§’Z€)|V195\2 appearing in o, s are weakly
lower semi-continuous as we have already observed in (3.160-3.165), while the
remaining e-dependent quantities in 0. s are non-negative. Finally, by virtue of
(3.188), we may assume

Y5 — 05 € weakly-(*) in M([0,T] x ), where o5 € M*([0,T] x Q).
Recalling the limits (3.205) and (3.208), we let € — 0 in (3.184) to obtain

T
/ / 0s5(0,0) (57:90 +u- wa) de dt (3.220)
0 Q
T
"66(19)v1,19
+/O /Q 9 -V dz dt + <05;¢>[C;M]([O,T]XQ)

T
=— / (08)0,59(0,) dz —/ / ganp dz dt, for all p € C*([0,T) x Q),
Q 0o Jo

where

1 9
05 > | Sa(0, Vou) : Vout ”‘ig )

Consequently, in order to perform the limit £ — 0 in the remaining equations
of the approximate system (3.172-3.182), we have to show

V9|2,

(i) uniform pressure estimates analogous to those established in Section 2.2.5,
or, alternatively, in Section 2.2.6,
(ii) strong (pointwise) convergence of the approximate densities.

3.6.3 Uniform pressure estimates

The pressure estimates are derived in the same way as in Section 2.2.5, namely we
use the quantities

p=1v¢, Y€ CF(0,T), ¢ =Blo: — ol (3.221)

as test functions in the approximate momentum equation (3.175), where

: /
0= Q¢ dxa
12 Jo
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and B ~ div, " is the Bogovskii operator introduced in Section 2.2.5 and investi-
gated in Section 10.5 in Appendix.
Since g, satisfies the approximate continuity equation (3.172), we have

Orp = —B[div,(ou — eV,0)] . (3.222)

Consequently, by virtue of the basic properties of the operator B listed in Section
2.2.5,

lo(t, )lwreirs) < c(p, Q)| o:(t, )| r(q) for a.a. t € (0,T), (3.223)

and

1006t M o sy < () |

for a.a. t € (0,7)

Qeua( ) +gvaﬂge( )’ L (QR?)
(3.224)

for any 1 < p < 0.

The last two estimates, together with those previously established in (3.192—
3.197), (3.201), and (3.202), render the test functions (3.221) admissible in (3.175)
provided, say, I' > 4. Note that, unlike in Section 2.2.5, the argument of the
operator B is an affine function of ¢., whereas the necessary uniform estimate on
{0c}e=0 in L>(0,T; LY(Q)) is provided by the extra pressure term o'

In view of these arguments, we can write, similarly to (2.94),

/OT [w/ﬂ (ploe, 02) +6(F + 2)) 0- ] it = ;Ij, (3.225)

where

I = /OT (v [ (plonto+ 0068 + o)) da] at

I = —/OT [0 [ oo 00 aa] ar.

13/T [0 [ oo Voo ad ar

14_/ /Sgua,g V.0 da| dt,

15:7/0 [0 [ 0] ar

I6=—/OT [0/ [ oo oaa] ar,
and

T
I, :/ w[/ Evzgevmu5~¢dx] at
0 Q
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The simple form of I7 conditioned by the specific form of the test function ¢,
where the argument of B is an affine function of g, is the only technical reason
why the limit processes for ¢ — 0 and 6 — 0 must be separated.

The integral identity (3.225) can be used to obtain uniform bounds on the
pressure independent of €. Exactly as in Section 2.2.5, we deduce that

||QE||LF+1((O7T)><Q) S c(data, 5)7 (3.226)

and
lpar(0e, Ve)ll Lo (0.1 x0) < c(data,d) for a certain p > 1. (3.227)

Indeed, these bounds can be obtained by dominating the integrals I; — I7 in the
spirit of Section 2.2.5, specifically, by means of estimates (3.223), (3.224), (3.192—
3.197), and (3.201), provided I" > 4. In particular, by virtue of (3.193), (3.195),

eV20:Veue. — 0in LY((0,T) x Q;R?)) (3.228)
yielding boundedness of integral I7.

3.6.4 Limit in the approximate momentum equation
and in the energy balance

In accordance with estimates (3.226), (3.227), together with (3.194), (3.201), and
(3.212),

ps(0:,9:) — ps(0,9) = prr(0,9) + §9* + 6(o" + 0?)

(3.229)
weakly in LP((0,T) x Q) for a certain p > 1,
where we have written
a
ps(0,9) = pare,9) + 9" + (" + o). (3.230)

On the other hand, by virtue of (3.17), (3.23), (3.194), and (3.212),
w(e) — u(d), n(v:) — n(Y) (strongly) in LP((0,T) x Q) for any 1 < p < 4.

Moreover, since S5 takes the form specified in (3.53), we can use (3.193) in order
to deduce

Ss(¥e, Vyue) — Ss(09, u) weakly in LP((0,T) x Q), for a certain p > 1. (3.231)

As the limits of the families o.f, p-u., and eVo.Vu. have already been
identified through (3.192), (3.197) and (3.228), we are left with the convective
term p.u. ® u.. Following the arguments of Section 3.5.4 we observe that

0:u: — puin Cyear([0, T]; LT+ (2 R3)). (3.232)
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Consequently, because of compact embedding L*(Q) — W~12(Q), s > g,

o-u. — ou (strongly) in LP(0,T; W~12(Q; R3))
for any 1 < p < oo. In accordance with (3.193),
0:u: ® u. — pu® uweakly in LP((0,7T) x Q) for a certain p > 1. (3.233)

Letting £ — 0 in the approximate momentum equation (3.175) we get
T
/ / (gu -O0ip + olu®u] : Vi + ps(o, ﬁ)divxgo) dx dt (3.234)
0o Ja

T
= / / (Sg(ﬁ,vmu) : Ve — ofs - cp) dz dt — / (ou)o - ¢ dz,
0o Ja Q

for any test function ¢ € C2°([0,T) x Q; R?)) such that either
© - njpg = 0 in the case of the complete slip boundary conditions,

or
©|laa = 0 in the case of the no-slip boundary conditions.

Finally, as the sequence {o-es5(0c,9:)}e>0 is bounded in LP((0,7T) x Q) (see
(3.30), (3.192-3.194), (3.201)), we are allowed to let ¢ — 0 in the approximate
energy balance (3.182) to obtain

/Q(éguugea(gw)w(rg_rl +92))<T) da (3.235)

1 [(ou)o,s|? 955
— ] 5 9

T 1
—I—/O /Q(Qf(;-u-i-QQ(s-&-(Sl92 —5195) dz dt for a.a. 7 € [0, 7.

1 + Qg,a)) dx

3.6.5 Strong convergence of the densities

In order to show strong (pointwise) convergence of { . }e>0, we adapt the method
introduced in the context of barotropic fluids with constant viscosity coefficients
by P.-L.Lions [140], and further developed in [80] in order to accommodate the
variable transport coefficients.

Similarly to Section 2.2.6, we use the quantities

p(t,x) = p(t)¢(2)¢, = (Vo [laee), ¥ € CZ((0,T)), ¢ € C(Q), (3.236)

as test functions in the approximate momentum equation (3.175), where the sym-
bol A, ! stands for the inverse Laplace operator considered on the whole space
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R? introduced in (2.100). The operator V, A, ! is investigated in Section 10.16 in
Appendix.

Since p.u. and V. possess zero normal traces, the approximate continuity
equation (3.172) can be extended to the whole R3, specifically,

O (1go:) + dive(lgocu.) — ediv(1gVe:) = 0 a.e. in (0,7) x R3. (3.237)
Accordingly, we have
Qo =—(VoAL ") [dive(lgosue —eloV,0)], (3.238)

cf. Theorem 10.26 in Appendix.

Now, exactly as in Section 2.2.6, we can use the uniform estimates (3.192—
3.197), (3.201), and (3.202), in order to observe that ¢ defined through (3.236) is
admissible in the integral identity (3.175) as soon as I > 4. Thus we get

T 8
/0 /Q’(/}C(pé(@m 796)@5 - 86(1987 kue) . RUQQSD dz dt = le,87 (3239)
j=1

where
T
Il,a = / / 1/’((95115 'R[lﬂgeue} - (QEuE ® 115) : R[lQQE}) dz dt7
o Ja
T
I = —s/ / V¢ oou, - VAT div, (10V40.)] do dt,
0o Ja
T
fae = _/ / PCoets - vagl[lﬂQe} dz dt,
o Ja
T
Ie== [ [ 4pslea0V.0- 920 a0 do dt,
0o Ja
T
fae = / / ¥Ss(Ve, vxue) 1 Va(® VwAgzl[lQQE] dx di,
o Ja
T
I = */ / Y(geue @ue) : Vol ® VmAgl[lggE] dzx dt,
0o Ja
T
I?,a = _/ / O Cocuc - vagl[lﬂgé‘} dz dt,
o Ja
and

T
foe = 5/ / Vo0 Vot - (Vo A7) [looe] da dt.
0 Q

Here, the symbol R stands for the double Riesz transform, defined componentwise
as Ri; = &UiA;l@xj, introduced in (2.101).
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Repeating the same procedure we use the quantities
o(t, ) = P()¢(2) (Vo A, D[laol, ¢ € CZ(0,T), ¢ € CZ(9),

as test functions in the limit momentum equation (3.234) in order to obtain

/OT /Q z/}C(pé(g, 9)o — S5(9, Vou) : R[lQQ]) dz dt = ilj, (3.240)
where

- ' | 0¢(en- Ritaou] = (ou e ) Ritng]) do ar.

IL=- /O ' /Q WCofs - VoA lgo.] du dt,

- ' [ 4rs(o.0)9.¢ 9.8, o) de

- ' [ 0850, 9.0) V.0 VAL (o) do

Is = — /OT/sz(gu ®u): V(@ VA 1gg] dz dt,
and

T
Is = —/ / o) Cou - VAL 1go] dz dt.
0 Q

Combining (3.192) with (3.216) we get
0: — 0 In Ceax ([0, T7; LF(Q)).
In accordance with the standard theory of elliptic problems, the pseudodifferential
operator (V,A;!) “gains” one spatial derivative, in particular, by virtue of the
embedding WHT'(Q) — C(Q), we get
(VoA™Y [loee] — (VoA™Y [1gg] in O([0,T] x Q;R?)
provided I' > 3 (see Theorem 10.26 in Appendix). Consequently, we can use rela-

tions (3.192), (3.197), (3.229-3.233) in order to see that (i) Iz ., Is . — 0, while (ii)
the integrals I .,j = 3,...,7, converge for ¢ — 0 to their counterparts in (3.240).
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We infer that

e—0

lim /OT/Qz/JC(pg(QE,ﬁE)QE —Ss(Fe, Vaue) : R[lggg]) dx dt (3.241)
= /T/ wC(m(Q’ ?)o — Ss(9,Vzu) : 72[19@]) dz dt
0o Ja

+ lim /OT/Q’(/JC(QEUE ‘R[1lgoeue] — (0-ue @ ue) : R[lgge]) dz dt

T
_ / / 1/JC(Qu ‘R[lgou] — (pu®u) : R[lQQ]) dz dt.
o Ja

Now, the crucial observation is that the difference of the two right-most
quantities in (3.241) vanishes. In order to see this, we need the following assertion
(Theorem 10.27 in Appendix) that can be viewed as a straightforward consequence
of the Div-Curl lemma.

Lemma 3.5. Let )
U. — U weakly in LP(R3;R3),

V. — V weakly in LI(R?;R3),

where

Then
U, -R[V]—-R[U.] V.- U R[V]-R[U] -V weakly in L"(R?’).

This statement provides the following corollary:

Corollary 3.3. Let
V. — V weakly in LP(R3;R?),

re — 1 weakly in LY(R3),

where

Then
reR[V:] = R[r:]Ve — rR[V] — R[r]V weakly in L*(R3;R?).

Hereafter, we shall use Corollary 3.3 to show that

e—0

T
lim/0 /ngue . (QER[IQgEuE} - R[lgge]ggug) dz dt (3.242)

= /OT/Qz/JCu- (QRUQQU] - R[lgg]gu) dz dt,
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where, recall, R[v] is a vector field with i-th component Z?Zl Ri jlv;] while Rla]v
is a vector field with i-th component Z?Zl Ri jlalv;.

As shown in (3.196), (3.232),
<(t,-) — o(t, ) weakly in LT(Q),
0c(te) = elt) Y (QF) for all t € [0, T.
(0u)(t, ) — (ou)(t, ) weakly in L5 (0 R?)

Applying Corollary 3.3 to r. = o-(t,-), U. = peuc(t, ) (extended by 0 outside ),
we obtain

(0eR[1aoeue] — R[laee|oeue) (t,-) — (eR[laou] — R[1aolou) (¢, -))
weakly in Lt (Q), provided T" > g

for all t € [0, T7.

As the embedding Lr+s () < W~12(Q) is compact for I' > 9/2, we conclude
that
QER[]‘QQEUE] - R[lﬁga}geua - QR[IQQU] - R[lQQ]Qu

in L9(0,T; W—12(; R3)) for any ¢ > 1,
which, together with (3.193), yields (3.242). Consequently, (3.241) reduces to

(3.243)

e—0

T
lim/o /Qz/JC(pg(gg, ¥:)0e — Ss(Ve, Viue) : R[lgge]) dz dt (3.244)

T
= [ [ w¢(pste.0r0 - 850, s Ritng]) do
0 Q

Our next goal is to replace in (3.244) the quantity Ss(9., Voue) : R[lqoc] by
0c (gug(ﬁg) —&—77(198))diku57 and, similarly, S5(¢, V,u) : R[1qo] by the expression

Q(gug(ﬁ) +77(19))divxu in (3.244), where us(9) = p(9) + 69.

To this end write

T
/ / YCpus(Ve) (Vmug + Vfue) : R[lqo:] dz dt
0o Ja

_ /0 ! /Q UR : [Cus(0:) (Vo + V7. )] o de

and

T
/ / V(s (V) (Vmu + Vfu) : R[lqo| dz dt
)y Ja

C
:/OT/quR; [Cug(ﬁ) (Vl.u+vfu)}@dx dt,

where we have used the evident properties of the double Riesz transform recalled
in Section 10.16 in Appendix.
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Furthermore,
R : [Cus(0e) (Vare + VL) | = 2050 )divau, +w(@z, ),
and
R: [cuéw) (Vmu + vfu)] = 2Cps(9)diveu + w(¥, u),
with the commutator
Wt w) = R : [Cus(0) (Vo + VEu) | = Cus(@)R : [Vou+ VEul.

In order to proceed, we report the following result in the spirit of Coifman
and Meyer [49] proved as Theorem 10.28 in Appendix.

B COMMUTATOR LEMMA:

Lemma 3.6. Let w € W2(R?) and Z € LP(R% R?) be given, where $ < p < oc.

Then for any 1 < s < 63{;,

HR[wZ] - wR[Z]HWﬁ)S(RW) < cllwllwre @) | Z] ooz

3

where 0 < 3 =% — Gégp <1 and ¢ = ¢(p, 8) is a positive constant.

Applying Lemma 3.6 to w = w. = ((u(9:)+9:), Z =2, = [Z. 1, Zc 2, Ze 3],
with Zc ; = Oz uc j + Op,uci, j = 1,2,3, where {we}es0, {Zc}e>0 are bounded in
L2(0,T; W12(Q)) and L2((0,T) x Q;R3), respectively, cf. (3.193), (3.201), (3.17—
3.18), we deduce that

{w(¥-,u.)}eso is bounded in L(0, T; W75(Q)) (3.245)

for certain 1 < s < 3, 0<pB= 3_525 <1.
Next we claim that

w(®e,u)0. — w(®,n)p weakly in L' ((0,T) x Q), (3.246)
where, in accordance with relations (3.17), (3.23), (3.193), (3.194), and (3.212),
w(¥,u) = w(Y,u). (3.247)

In order to show (3.246), we apply the Div-Curl lemma (see Proposition 3.3)
to the four-component vector fields

U, = [st@susL V.= [W(ﬁ87u5)707070]~
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In view of relations (3.172), (3.195), (3.245) yielding the sequences {div; U }e>0
and {curl; ;V_.}.5¢ compact in W=15((0,7) x Q) and W=15((0,T) x Q;R3%3)
for a certain s > 1, it is enough to observe that

{UE}E>0 . Lq((oa T) X Q; R4)7 .
V. are bounded in Lr((0,T) x 2 RY respectively,
efe>0 ) X343 )

with 1/r + 1/¢ < 1. This is certainly true provided T is large enough.
Relations (3.244), (3.246), (3.247) give rise to a remarkable identity.

B WeaK COMPACTNESS IDENTITY FOR EFFECTIVE PRESSURE (LEVEL ¢) :

polo Mo~ () + 59+ n(9)) adiv, (3.248)
=ps(0.9)0 — (;Lu(ﬁ) + 3619 + 77(19)) odiv,u,

where the quantity p — (;1 w+ n)divyu is usually termed effective viscous fluz or
effective pressure. As we will see below, the quantity

odiv,u — odiv,u

plays a role of a “defect” measure of the density oscillations described through the
(renormalized) equation of continuity. Relation (3.248) enables us to relate these
oscillations to the changes in the pressure.

In order to exploit (3.248), we multiply the approximate continuity equation
(3.172) on G'(0e), where G is a smooth convex function, integrate by parts, and
let € — 0 to obtain

/QG(Q)(T) dx+/OTA(G’(g)gG(g))divmu da dtg/ﬂa(gw) dr  (3.249)

from which we easily deduce that

/glog(g)(T) dx+/ /gdivzu dz dt:/go,glog(goyg) dz (3.250)
Q 0o Jo Q

for a.a. 7 € (0,7).

To derive a relation similar to (3.250) for the limit functions o, u, we need the
renormalized continuity equation introduced in (1.20). Note that we have already
shown that the quantities o, u solve the continuity equation (3.198) in (0,7") x
R3. On the other hand, the general theory of transport equations developed by
DiPerna-Lions asserts that any solution of (3.198) is automatically a renormalized
one as soon as, roughly speaking, the quantity odiv,u is integrable.

More precisely, we report the following result proved in Section 10.18 in
Appendix.
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Lemma 3.7. Assume that o € L*((0,T) x R3), u € L*(0,T; WH%(R?)) solve the
equation of continuity (3.198) in D'((0,T) x R3)).
Then o, u represent a renormalized solution in the sense specified in (2.2).

As a consequence of Lemma 3.7 (see also Theorem 10.29 and Lemma 10.13
for more details), we deduce

/Qlog(g)(T) dx—i—/ /Qdiku dx dtg/goﬁlog(go,g) dz. (3.251)
Q 0o Ja Q

Since the pressure p;s is non-decreasing with respect to ¢ and we already know
that ¥, — 9 strongly in L*((0,T) x ), we have

ps(0,9)0 > ps(o,9)o.
Indeed,

lim (p&(Qnﬂgn)Qn _pé(gnvﬁn)g)dm dt

n—oo B

= lim (pé(@ny 'lgn) - p6(Q7 ’lgn)) (Qn - Q)d.’IJ dt

n—oo B

+ lim | ps(o,Vn)(0n — 0)dx dt,

n—oo B

where the first term is non-negative, and the second term tends to zero by virtue of

the asymptotic limits established in (3.192), (3.212), the bounds (3.194), (3.201),

(3.226), (3.227), and the structural properties of ps stated in (3.230).
Consequently, relation (3.248) yields

odiv,u > o div,u;
whence (3.250) together with (3.251) imply the desired conclusion
olog(o) = elog(o).
As z — zlog(z) is a strictly convex function, we may infer that
0. — o a.a. in (0,T) x Q, (3.252)

in agreement with Theorem 10.20 in Appendix.

3.6.6 Artificial diffusion asymptotic limit

Strong convergence of the sequence of approximate densities established in (3.252)
completes the second step in the proof of Theorem 3.1, eliminating completely the
e-dependent terms in the approximate system. For any d > 0, we have constructed
a trio {p,u, ¥} solving the following problem:
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(i) Renormalized continuity equation:

T
/ / 0B(o) (8tap+u~Vwap) dx dt
o Ja
T
:/ /b(g)divmuga dz dtf/ 00,6B(00,5)(0,-) dz
0o Ja Q

for any

be L™ NC[0,00), Blo)=B(1)+ /Q bz(;) dz,

and any test function
p e C(0,T) x Q).

(ii) Approximate balance of momentum:
T
/ / (QU O +ou®ul: Vop + (p +6(0" + 92))divx<p) dz dt
0o Jo

T
:/ /(Sgsvmcpfgfygo) dx dtf/(gu)owpdx,
0o Ja Q

for any test function p € C2°([0,T) x Q;R3), where either
- nlgpg = 0 in the case of the complete slip boundary conditions,

or
©laa = 0 in the case of the no-slip boundary conditions.

Furthermore,
n 2 . .
Ss = (u(¥) + 60) (Vmu +Viu— jdiveu ]1) + p(8)divgu L.

(iii) Approximate entropy balance:

T
/ / 0ss(0,9) (3tg0+u«vm<p) dz dt
0 Q

T
Hg(ﬁ)vx’ﬂ
+/0 /Q 9 - Vap da dt + (0559) v, (0,11 x9)

T
= */(QS)O,W(OW) dx*/ / gQM dz dt
Q 0 Q

for all p € C([0,T) x Q), where o5 € MT([0,T] x Q) satisfies

k() o

Uézé[gézvl_lw( p +2(19F—1+7912))|v$19\2+51912],

103

(3.253)

(3.254)

(3.255)

(3.256)

(3.257)

(3.258)

(3.259)
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and where we have set

1
ss(0.9) = s(0,9) + 0log(¥), (V) = n(0) + (9" + ). (3.260)
(iv) Approximate energy balance:
L o o 2
(yoll*+oelo.) +6(. 7 +o ))(T) dz (3.261)

Q

_ [ (1l(eu)o|?

= /Q (2 005 + 00,6€0,5 +5( 1 + Qoa)) da

+/O /Q(thS'u'i'QQ&""éﬁz) dz dt for a.a. 7 € [0, 7).

3.7 Vanishing artificial pressure

The last and probably the most illuminative step in the proof of Theorem 3.1 is
to let § — 0 in the approximate system (3.253-3.261). Although many arguments
are almost identical or mimic closely those discussed in the previous text, there
are still some new ingredients coming into play. Notably, we introduce a concept
of oscillation defect measure in order to control the density oscillations beyond
the theory of DiPerna and Lions. Moreover, weighted estimates of this quantity
are used in order to accommodate the physically realistic growth restrictions on
the transport coefficients imposed through hypotheses (3.17), (3.23).

3.7.1 Uniform estimates

From now on, let {g5,us, ¥s}s>0 be a family of approximate solutions satisfying
(3.253-3.261). To begin, we recall that the total mass is a constant of motion,
specifically,

/ 05(t,-) doe = / 00,5 dz for any ¢ € [0, 7. (3.262)
Q Q

Since we assume that
00,5 — 0o in L'(Q), (3.263)

the bound (3.262) is uniform for § — 0.
The next step is the dissipation balance

[ (Geslust)+ Hy(es.06)() +6(, L + () da+ 9 5 [0.7] x 2]
:/(u(gu) b Hy (00590 + 5, %,

+ dx
00,5 o 6))
1
/ / 0sfs - us + 05(1 — )Q5 +0 2) dx dt (3.264)
0 Js Vs

1
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satisfied for a.a. 7 € [0, T, which can be deduced from (3.258), (3.261), with the
Helmholtz function H, introduced in (2.48). Accordingly, in order to get uniform
estimates, we have to take

{f5}s>0 bounded in L>((0,T) x Q;R?),

(3.265)
Qs >0, {Qs}s>0 bounded in L>=((0,7T) x Q)
as well as
1 |(ou)o|? 0
/ ( Wl | i (005, 00.) + (.20 + g2 5)) de < ¢ (3.266)
Q\2 005 r-1 '

uniformly for § — 0.

As the term §/ 193 is “absorbed” by its counterpart in the entropy production
os satisfying (3.259), the dissipation balance (3.264) gives rise, exactly as in Section
3.6.1, to the following uniform estimates:

ess sup |[[y/osus(t)| 2y < ¢, (3.267)
te(0,T)
ess sup |los(t)||. s <ec, 3.268
22 sl 3 (3.268)
ess sup |los(t)|Lre) <0 Fe, (3.269)
te(0,T)
and
ess sup |[9s5(t)]|pan) < c (3.270)
te(0,T)
In addition, we have
s [[O,T} x Q] <e (3.271)
and, as a consequence of (3.259),
T
/ / |V log(ds)|* do dt < ¢, (3.272)
0 Jo
T 3
/ / V02 ? do dt < e, (3.273)
0 Ja
and
Tra
(5/ / 9 dz dt <e¢, (3.274)
o JaUs

s [ (or2s ] ik <
(0572 + g )IVavsf? do dt <. (3.275)
0 Q )
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Finally, making use of Korn’s inequality established in Proposition 2.1 we
deduce, exactly as in (2.65), (2.66), that

H us ||L2(O7T;W1,p(Q;]R3)) <cforp= 5_ o (3.276)
and
| us | 3y) < ¢ for ¢ = s = 18 (3.277)
§ |La(0,T;Whs (R3)) = q= d—a’ P T 10—’ .

where a was introduced in hypotheses (3.17-3.23). Moreover,

6/ / ‘un(; v vTus— 21| dedt<e. (3.278)
o Jo 3
Note that estimates (3.270-3.273) yield
3

{19?}5>0 bounded in L?(0,T; W'2(Q)) for any 1 < 3 < o (3.279)

while (3.276), (3.277), together with hypotheses (3.17), (3.19), and (3.23), imply
that

{Ss}s>0 is bounded in LI((0,T) x Q;R3*3)) for a certain ¢ > 1, (3.280)

(cf. estimate (2.68)).

Now, positivity of the absolute temperature can be shown by help of Proposi-
tion 2.2 and Lemma 2.1, exactly as in Section 2.2.4. In particular, estimate (3.272)
can be strengthened to

T
/ / (\ log 95> + |V logﬁg\z) dz dt <e. (3.281)
0o Jo

In order to complete our list of uniform bounds, we evoke the pressure esti-
mates obtained in Section 2.2.5. In the present context, relation (2.95) reads

T
/ / (59? + ps(0s, 195)) o5 dz dt < c¢(data), (3.282)
0o Jo

where v > 0 is a constant exponent.

3.7.2 Asymptotic limit for vanishing artificial pressure

The piece of information provided by the uniform bounds established in the pre-
vious section is sufficient for taking § — 0 in the approximate system of equations
(3.253-3.261).
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Due to the structural properties of the molecular pressure pp; derived in
(3.32), and because of (3.230), estimates (3.268), (3.270), and (3.276), (3.277)
imply that )

05 — o weakly-(*) in L>(0,T; L3 (Q)), (3.283)

¥s — ¥ weakly-(*) in L>(0,T; L*(Q)), (3.284)
and
weakly in L2(0,T; WhP(Q;R?)), p= .5,
Uus — u
weakly in LI(0, T; Whs(Q;R?)), ¢

at least for suitable subsequences.
Taking b = 0 in the renormalized equation (3.253), we deduce, in view of the
previous estimates, that

05 — 0 in Cyear([0,T]; L3 (). (3.286)

On the other hand, as the Lebesgue space L3 (Q) is compactly embedded into

the dual W=7 (Q), p’ = 8/(3 + ) as soon as a € (2/5,1] , we conclude, taking
(3.283) together with (3.267), (3.268) into account, that

osus — ou weakly-(¥) in L(0,T; L% ({; R?)). (3.287)

A similar argument in the case when the time derivative of the momentum
osus is expressed via the approximate momentum equation (3.254) gives rise to

osus — ou in Cieax ([0, T); Li (4 RY)). (3.288)

Since

18

Wh5(Q) is compactly embedded into L*(2) for s = 10 ,
-

(3.289)
we can use (3.285) to conclude that
05U @ U5 — ou® u weakly in L1(0,T; LI(; R3*3)) for a certain ¢ > 1. (3.290)

In order to handle the approximate pressure in the momentum equation
(3.254), we first observe that, as a direct consequence of (3.282),

Sos — 0in L'((0,T) x Q). (3.291)
Moreover, writing

a
p(0s,Vs) = pum(0s,Vs) + 319317
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and interpolating estimates (3.270), (3.279), we have
93 — 94 weakly in L((0,T) x Q) for a certain ¢ > 1. (3.292)

In accordance with hypotheses (3.15), (3.16), the asymptotic structure of pys
derived in (3.32), and in agreement with (3.282), (3.292),

a a
p(0s,Ys) = par(0s,Ys5)+ 31931 — pum(o, )+ 3194 weakly in Ll((07T) x ). (3.293)

At this stage, it is possible to let § — 0 in equations (3.253), (3.254) to obtain

/OT/Q (QB(Q)atSDJrQB(Q)u.Vmcp—b(g)divzugo) dz dt = 7/9903(90)@(0’.) da

(3.294)
for any test function ¢ € C°([0,T) x Q) and any

be L®NC0,00), Blo)=B(1) +/
1
Similarly, we get
T a
/ / (gu “Op+ou®u: Ve + (pa(o,9) + 3794)div,;ap) dr dt  (3.295)
0o Jo
T
= / / (S(ﬁ,vmu) :Vaep — of - cp) dz dt — / (ou)o - ©(0,+) dx
o Ja Q

for any test function ¢ € C°([0,7T) x Q; R3) satisfying ¢-n|aq = 0, or, in addition,
¢|laa = 0 in the case of the no-slip boundary conditions. Here we have set

2
S(W, Vyu) = u(¥) (vzu 4 Viu-— 3divzu]l) + n(9)div,ul. (3.296)

Finally, letting § — 0 in the approximate total energy balance (3.261) we
conclude

/Q (;Q\U\Q + oe(o, 19))(7) dz (3.207)

_ 1 |(Qu)o\2
= /Q (2 00 +Q06(907190)) dx

+/ /(gfou+gQ) dz dt for a.a. 7 € (0,7),
0o Ja

where we have used estimate (3.274) in order to eliminate the singular term &/9%.
Moreover, we have assumed strong convergence (a.a.) of the approximate data fj,

00,5, Yo,5, and Qs.
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3.7.3 Entropy balance and pointwise convergence
of the temperature

Similarly to the preceding parts, specifically Section 3.6.2, our aim is to use Div-
Curl lemma (Proposition 3.3), together with the monotonicity of the entropy, in
order to show

¥s — ¢ a.a. on (0,T) x Q. (3.298)

Uniform estimates. We have to show that all terms appearing on the left-hand
side of the approximate entropy balance (3.258) are either non-negative or belong
to an LP-space, with p > 1.

To this end, we use the structural properties of the specific entropy s stated
in (3.34), (3.39), together with the uniform estimates (3.268), (3.270), (3.281), to
deduce that

055(0s,95) — 0s(p,9) weakly in LP((0,T) x Q) for a certain p > 1. (3.299)
Similarly, we have
loss(0s, Us)us| < c(\ﬁa\?’lugl + 05/ log(os)[us| + [us| + os| log(t%)\lu(sl);

whence, by virtue of (3.289), combined with estimates (3.283-3.285), there isp > 1
such that

{\195|3|U5| + 05| log(05)||us| + \u(;\} . is bounded in LP((0,7T) x Q). (3.300)

6>

In addition, relations (3.278), (3.291) give rise to
{05 log(¥5)us} 550 bounded in LP((0,T) x Q;R3) for a certain p > 1. (3.301)

The entropy flux can be handled by means of the uniform estimates estab-
lished in (3.270), (3.279). Indeed, writing

K(Js)

o IVats < c(\Vl. log(1s)| + V2 |V,02 |)

we observe easily that

{H(ﬁé) V,ﬂ?g} is bounded in LP((0,T) x Q;R?) (3.302)
s 6>0

for a suitable p > 1.
Finally, relations (3.270), (3.275), (3.281) can be used to obtain

T r
5f0 ||1952 (t7 )HQ{/VlQ(Q) dt < c,

T 9= (3.303)
af() H’lg& 2 (t7 )||%Vl2(ﬂ) det S c,
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uniformly for § — 0. Consequently, seeing that
' r r ' + r_1 r
519?71Vm195 = 52196"‘ V9§ = 52 V308 V058,

we can use (3.284), (3.303), together with Holder’s inequality and the embedding
relation W12(Q) < L5(£2), in order to conclude that

§95 'V, 95 — 0 in LP((0,T) x Q;R?)) for § — 0 and a certain p > 1. (3.304)

Similarly, by the same token,

§ ,
g2 Vals — 0 in LP((0,T) x ;R?), where p > 1. (3.305)
6

Strong convergence of temperature via the Young measures. Having established
all necessary estimates we can proceed as in Section 3.6.2.

By virtue of (3.281),
dlog(¥s) G(¥s) — 0in L1((0,T) x Q). (3.306)
We can apply the Div-Curl lemma (Proposition 3.3) in order to obtain identity
0s(0, 0)G(V) = es(e,9) G(9). (3.307)

Consequently, employing Theorem 10.30, we show identity (3.214). Now we apply
Theorem 0.10 in the same way as in Section 3.6.2 and conclude that

05m(0,9)G(9) > osnm (0, 9) G(9). (3.308)
We also observe that, according to Theorem 10.19,
PG(Y) > 93 G(Y). (3.309)

The symbol G in the last four formulas denotes an arbitrary nondecreasing and
continuous function on [0, 00), chosen in such a way that all the L!-weak limits in
the above formulas exist.

Relations (3.308-3.309) combined with identity (3.307) yield (3.211). The
latter identity implies the pointwise convergence (3.298).

Strong convergence of temperature — an alternative proof. The departure point
is formula (3.307) with G(¥) = Ty (¥), where the truncation function Ty are defined
by formula (3.317) below. The goal is to show the inequality (3.308) by using more
elementary arguments than in the previous section. Once this is done, (3.307) and
Theorem 10.19 yield

Py (P) = 93 Ti (V).
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Since the sequence ¥ is bounded in L>(0,T; L4(Q)) N L?(0,T; L°(2)), the last
inequality and Corollary 10.2 in Appendix, imply

9t =93 9

which proves (3.298).
Accordingly, it is enough to show

050 (0,9) T (9) > 0snr(0,9) Ti(V). (3.310)
Due to Corollary 10.2 and property (3.39), we have

sup llossnr (05, 0s)Tk(Vs5) — 055 (05, Tr(Vs)) Tk (95) | L1 0,1y x0) — O

and

sup llossnr (05, 0s) Tk (V) — 0s5n (05, Tr(Vs)) Tk (D) L1 (0,1 x0) — O

as k — oo. It is therefore sufficient to prove
051 (0, Ti(9)) Tk (V) > osnr (0, (V) Ti (). (3.311)
Due to the monotonicity of function 4 — sys(g,?), we have
(Q(SSM(Q&Tk(?g&)) - Q&SM(Q&Tk(?g))) <Tk(195) - Tk(19>) > 0.

Therefore, (3.311) will be verified if we show that

téwmﬂwjummnw@fnwg¢Mpao%5H0ﬁ (3.312)

where B is an arbitrary ball in (0,7) x €.

Since log is a concave function, we have log(T%(¥)) < log(T%(¥)). Moreover,
the sequence {log(¥s)}s=0 is bounded in L2(0,7; W12(£2)) and the same holds for
{log(Tx(¥5))}s>0. Consequently,

log (T} (1)) 1{Tk(19)S1} € L*(0,T; L6(Q))7
0 < log(T% (1)) 1{Tk(79)>1} < Ty(9) € L?(0,T; L°(0)),

therefore log(Ty (1)) belongs to the space L2(0,T; L5(£2)). In particular, there ex-
ists ze € C1([0,T] x ) such that

| ze = log(Tk ()| L2(0,755(02)) < €
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where £ > 0 is a parameter that can be taken arbitrarily small. Setting © = exp(z.)
we have

0 cCY[0,T]xQ), min  O(t,x) > 0.
(t,z)€[0,T]1xQ

Now, we write

/ QéSM(967Tk(19>)( k(0s) — (19)) dz dt
B
= / (QaSM(Qa,Tk(ﬁ)) — 055 (05, @)) (Tk(ﬁé) (79)) dz dt
B
+ /B 05511 (05, @)(Tk(ﬁ(;) (0)) da dt. (3.313)
We may use (3.11), (3.34) to verify that
’Q&SM 05, Tk () — 0ssn1 (05, @)’

1 0e
= 05 ’/ M (05,7) dr’ < 095‘ log(T(9)) — log(©)].
T (9) r O

Since g5 is bounded in L>(0,T; L3 (Q)), we infer that

s (1020 - 102

< .
L2(0,T;L 33 () — s
whence the first integral on the right-hand side of (3.312) tends to 0 as € — 0+.

As a consequence of (3.39), the sequence B(t,x, 05) = 0ssm(0s, O(t, z)) satis-
fies hypothesis (10.127) of Theorem 10.30 in Appendix. We can therefore conclude
that

{05531(0,©)}50 i precompact in L2(0, T; W~ 12(Q),

which, together with the fact that Ty(9s) — Tk (9) weakly in L?(0,T; W12(Q)),
concludes the proof of inequality (3.310).

Asymptotic limit in the entropy balance. Using weak lower semicontinuity of
convex functionals, we can let 6 — 0 in the approximate entropy balance (3.258)
to conclude that

T
[ [ esteo) (g +u V) do a
0 Q
" [q
+/0 /Q Vo dz dt + (039) uv.op0,77x9)

_ /(w)o(p( )dx—/ / 0y du dt, (3.314)
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for any p € C([0,T) x Q). In this equation
q= k(). (3.315)

and 0 € M1 ([0,T]x Q) is a weak-(*) limit in M([0, 7] x Q) of the sequence o that
exists at least for a chosen subsequence due to estimate (3.271). Employing (3.259),
(3.271), (3.285), (3.298) and lower weak semicontinuity of convex functionals, using
the fact that all 6-dependent quantities in the entropy production rate at the right-
hand side of (3.259) are non-negative, we show that

1 . k(1) 2
o> 19(8(19,vl.11).vl.u+ V) ) (3.316)

For more details see the similar reasoning between formulas (3.159-3.161) in Sec-
tion 3.5.3.

Consequently, in order to complete the proof of Theorem 3.1, we have to
show pointwise convergence of the densities. This will be done in the next section.

3.7.4 Pointwise convergence of the densities

We follow the same strategy as in Section 3.6.5, however, some essential steps have
to be considerably modified due to lower LP-integrability available for {os5}s>0,

{us}sso-
To begin, we introduce a family of cut-off functions

z

Th(z) = kT(k

), >0, k> 1, (3.317)

where T' € C*°[0, 00),

zfor 0 <z <1,
T(z) = { concave on [0, c0), (3.318)
2 for z > 3.

Similarly to Sections 2.2.6, 3.6.5, we use the quantities

p(t,z) = Y(t)C(2) (VA7) [1aTk(0s)], ¥ € CF(0,T), ¢ € CZ(Q),

with the operators (V,A;!) introduced in (2.100), as test functions in the ap-
proximate momentum equation (3.254) to deduce

7

4 r 2
| e[ (ptes95)+ 506} + ) Tites) = S5+ RIaTies)] do dt = 31y

j=1

(3.319)
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where Ss := Ss(Js, Vzus) and
T
Is= / / %ZJC(QMI& -R[1aTk(0s)us) — (0sus @ us) : R[lng(gg)}) dz dt,
0o Ja
T
Irs = —/ / Y¢ osus - VALY {1Q(Tk(96) - Té(@&)@&)diku(s} dx dt,
0
Iys = / [ wasts V287 10T (o) da
fs = [ [ (olen05) + 005 + 09) Vit - V.87 (o) o
0
Tos = / [ 9855 V.0 @ VLA 1T (o) da
0o Ja
T
Iss = —/ / Y(osus ®us) : Vol @ VAL 10Tk (0s)] do dt,
0 Q
and

T
L= — / / O Cosus - VoS [LaTi(0s)] de dt.
0 Q

Now, mimicking the strategy of Section 3.6.5, we use

p(t, ) = Y()¢(@) (VA7 LaTk(e)l, ¥ € C2(0,T), ¢ € CZ(Q)

as test functions in the limit momentum balance (3.295) to obtain

/)T/Qi/JCKPM(Q,ﬁ)—&—Zﬁ‘l))Tk( )~ S: RllaTi(o))| dz dt = Z (3.320)

(

where
n= / [ (o RitaTiton) ~ (u e RiLaTk (o)) ar .
/ /wc ou - V,0; [1a(Ti(0) - Ti(o)e)diveu] dr at,
- /0 [ et 9.8 0T 0) d
- ' [ ple. 09 VA M0Tie)) do .

T
I - / / U8 1 V. ® VoA, [IaTh(o)] da dt,
0 Q
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T
7/ / Y(ou®u): Vil ®@ VAL 10Tk(0)] dz dt,
0o Jo

and

T
== [ o con V.87 10T o) o at

We recall that R = R; ; is the double Riesz transform introduced in Section 0.5.

To get formula (3.320) we have used (3.285), (3.298) to identify ¥4 with ¥+
and S(¢, Vyu) with S := S(8, V,u). We also recall that R = R; ; is the double
Riesz transform introduced in Section 0.5.

Now, letting 6 — 0+ in (3.319), we get
T
/ / (e {pM(@ ) Tr(0) + a794Tk( ) —S:R[laTk(o } dzdt = Z (3.321)
0o Ja

where the right-hand side is the same as the right-hand side in (3.320). Here, we
have used the commutator lemma in form of Corollary 3.3 with r5 = 1o Tk(0s)
and Vs = 1gosus to show that

I175 — Il as § — 0+,
exactly in the same way as explained in detail in Section 3.6.5. We have also
employed the pointwise convergence (3.298) to verify that ¥4 = ¥* and that

9 Ti(0) = 9Tk (o).
Combining (3.320) and (3.321), we get identity

/ / velp Ti(0) — par(0,9) Ti(o)| dadt

:iA{4¢(S:RUﬁQ@H—S:RDd&@M(ﬂ&.

We again follow the great lines of Section 3.6.5. Employing the evident properties
of the Riesz transform evoked in formulas (10.103), we may write

T
/ / 5CS - Rl T (o) dudt
0 Q
d—0+

T
= lim/ /ww('&&ué)Tk(Q&)dxdt
0 Q

T
+ lim/ /QTM(;LM(%)+7](196))divquk(95)dxdt

0—0+ 0
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and

T

/ / ¢S : R[1Th(e)] dadt
/ / Yw(9 (o) dadt
/ /z/;( + n(9))div,u Ty (o) dadt,
0
where
w(,w) = R [Cu(@) (Vou+ VIu) | = Cu@R : [Vou+ V1),
Applying Lemma 3.6 to w = (u(9s), Z = [0z, ue,j + On,ucli—y, j € {1,2,3}

fixed, where, according to (3.17-3.18), (3. 79) (3.276), the sequences w, Z are
bounded in L2(0,T; W2(Q)) and L% ®=2)((0,T) x ), respectively, we deduce
that

{w(Ws,u5)}ss0 is bounded in L1(0,T; W#*(Q)) for certain 8 € (0,1), s > 1.
(3.322)
Now, we consider four-dimensional vector fields

Us = [Tk(0s), Tr(0s)us], Vs = [w(0s,7s),0,0,0]

and take advantage of relations (3.253), (3.267), (3.268), (3.270), (3.279), (3.276)
and (3.322) in order to show that Us, Vs verify all hypotheses of the Div-Curl
lemma stated in Proposition 3.3. Using this proposition, we may conclude that

w5, u5)Ti(05) — w(d, w) Ti(0) = w(v, u) Tr(o) weakly in L'((0,T) x ),
(3.323)
where we have used (3.285), (3.298) to identify w(¢},u) with w(¥, u).
We thus discover on this level of approximation again the weak compactness
identity for the effective pressure

B WEAK COMPACTNESS IDENTITY FOR EFFECTIVE PRESSURE (LEVEL §):
4
par(e.NTe(e) ~

= plo.9) Tilo) ~ (5

u(0) +(0)) Ti(e)div,u

u(@) + n(ﬁ))Tk(g) div,u. (3.324)

Thus our ultimate goal is to use relation (3.324) in order to show pointwise
convergence of the family of approximate densities {gs }s>0. To this end, we revoke
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the “renormalized” limit equation (3.294) yielding

T
/ / (QLk(Q)atQO + oLi(o)u- Vi — Tk(@)dikuW) dz dt
0 Q

. / 00L1(20) (0, ) da (3.325)

for any test function ¢ € C°([0,T) x €2), where we have set

Li(o) = / PTe2) g,

22

Assume, for a moment, that the limit functions g, u also satisfy the equation
of continuity in the sense of renormalized solutions, in particular,

T
| [ (ebat@ore + oLutopn - Vop = Tulo)divoup) do de
0 Q

= — /Q Q()Lk(g())@(o, ) dl’ (3326)

for any test function ¢ € C°([0,T) x ).
Now, relations (3.325), (3.326) give rise to

/Q (ng(g) - ng(g)) (1) dz + /OT/Q (Tk(g)divxu - Tk(g)divxu) dz dt

= /OT/Q (Tk(g)divxu — Tx(0)divyu da dt for any T € [0, T). (3.327)
As {¥5}s>0 converges strongly in L! and py; is a non-decreasing function of g, we
can use relation (3.324) to obtain
Tr(0)div,u — Ti(0)div,u > 0.
Letting k — oo in (3.327) we obtain
olog(o) = olog(p) a.a. on (0,T) x £, (3.328)

as soon as we are able to show that

/ / (Tk(g)divmu - Tk(g)divzu) da dt — 0 for k — oo. (3.329)
0 Q

Relation (3.328) yields
05 — o0in L*((0,T) x Q), (3.330)
see Theorem 10.20 in Appendix. This completes the proof of Theorem 3.1.
Note, however, that two fundamental issues have been left open in the pre-
ceding discussion, namely
e the validity of the renormalized equation (3.326),
e relation (3.329).

These two intimately related questions will be addressed in the following section.
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3.7.5 Oscillations defect measure

The oscillations defect measure introduced in [87] represents a basic tool for study-
ing density oscillations. Given a family {05}s>0, a set @, and ¢ > 1, we introduce:

| OSCILLATIONS DEFECT MEASURE:

q
oscqlos — 0](Q) = sup (limsup/ ’Tk(g(s) — Tk(g)‘ dx dt)7 (3.331)
E>1 N 5—0+ JQ

where T}, are the cut-off functions introduced in (3.317).
Assume that

1 1
divyu € L"((0,T) x Q), oscylos — 0]((0,T) x ) < 0o, with . + ‘ < 1. (3.332)

Seeing that
Ti(0) — o, Ti(0) — o in L'((0,T) x Q) for k — oo,

we conclude easily that (3.332) implies (3.329).
A less obvious statement is the following assertion.

Lemma 3.8. Let Q C R* be an open set. Suppose that

05 — 0 weakly in L'(Q),

u; — u weakly in L"(Q;R?), (3.333)
V.us — Veu weakly in L™(Q;R**3), r > 1, (3.334)

and -
oscy[os — 0](Q) < oo for ‘ + RS 1, (3.335)

where g5, us solve the renormalized equation (2.2) in D'(Q).
Then the limit functions o, u solve the renormalized equation (2.2) in D'(Q).

Proof. Clearly, it is enough to show the result on the set J x K, where J is
a bounded time interval and K is a ball such that J x K C @. Since ps is a
renormalized solution of (2.2), we get

Ti(05) = Tio(0) in Cuear(J; L (K)) for any 1 < 3 < oo;
whence, by virtue of hypotheses (3.333), (3.334),

Ty (0s)us — Tir(0)u weakly in L"(J x K;R?).
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Consequently, we deduce
8Ty (0) + div, (Tk(g)u> + (T,Q(Q)@ - Tk(g))divmu) —0inD'(J x K). (3.336)

Since Ty (o) are bounded, we can apply the regularization technique intro-
duced by DiPerna and Lions [65] (Theorem 10.29), already used in Lemma 3.7, in
order to deduce

Oih(T(0)) + div (A(Tile)u) + (K (Tk(0)) Tile) — Tr(o) )diveu
= 1 (Ti(0)) (Tk(g) - T,;(Q)Q)divxu in D'(J x K),

where h is a continuously differentiable function such that h’(z) = 0 for all z large
enough, say, z > M.
Consequently, it is enough to show

1 (Ti (o)) (Tk(g) - T,é(g)g)divl.u —0in L'(J x K) for k —0o.  (3.337)
To this end, denote
Qe = {(t,x) € J x K | |Tx(0)] < M}.

Consequently,
(3.338)

< hl )( dz . )1 fT 7T/ ,
_(();3£M| (1) (sp ldivamsller e ) iint | Te(03) — Tho)onll o vy

W (Ti(e)) (Tile) — T ()e) divou

L1(JxK)

where 1/r +1/r" = 1.
Furthermore, a simple interpolation argument yields

1T (05) — Ty.(05) 05l 1 (@ ur) (3.339)

< | Tilos) — Th(05)05%+ (s | Ti(25) — T (052l al -

with 8 € (0,1).
As the family {o5}s>0 is equi-integrable, we deduce

(ssup {||Tk(95) — TI;(Q(;)Q(S”LI(JXK)} — 0 for k — oo. (3.340)
>0

Finally, seeing that |T}(0s)os| < Tk(0s5), we conclude
[ T%(05) — T(05) 05| La(Qu n)
< 2(11Tk(05) = Tkl@)l a0y + I Te(0) = Tkl@) a0y + 1Tk (@)l o(@ar) )

< 2(||Tk(Q6) —Ti(0)l|La(rx k) + 0scq[os — o](J x K + |J x K|4;
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whence

limsup | Ti(0s) — T4(05) 05/ La(@pnr) < 405cqlos — o](J x K) +2M|J x K.

§—0
(3.341)
Clearly, relation (3.337) follows from (3.338-3.341). O

In order to apply Lemma 3.8, we need to establish suitable bounds on
oscy[0s — o). To this end, revoking (3.42-3.44) we write

par(e,9) = dod + pum(0.9) + p(0,9), d >0, (3.342)
where Opm(o.9)
Pm 0,
>0 3.343
by 20 (3:343)
and .
po(0, )] < (1 +192) (3.344)
for all g, ¥ > 0.
Consequently,

T
dtimsup [ [ iTies) - Tulo)] do dt
5—0+ 0 Q

< d/OT/QLp(Qng(Q) — 05 Tk(g)) dx dt
+d/OT/ng(g§ ~ o) (Tl0) ~ Tul0)) da
</ ' | #(parte.0)Tite) = pas(o9) Tulo) do

+ /OT/QLP(Pb(& 9)Ti(e) — po(o, V) Tk(g)) da dt

for any ¢ € C°((0,T) x Q), ¢ > 0, where we have used (3.343), convexity of
0 927 and concavity of T}, on [0, 00).
In accordance with the uniform bound (3.270) and (3.344), we have

/OT/QLP(Pb(& 9)Tk(e) — po(o, V) Tk(@)) da dt (3.345)

5 T 8 g
<1 9% ) Ti(0s) — Ti(0)|% da dt
—Cl( +§§Io’” 3 128 0y (/0 /QLP‘ b(es) = Tile)]* dz >

T 3
< ¢o lim sup </ / o|Tk(0s5) — Tk(g)|g dz dt) .
0o Ja

6—0
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Furthermore, introducing a Carathéodory function
8
Gr(t,z, 2) = |Ti(z) — Ti(o(t, x))[>

we get, in accordance with (3.345),
Gr(0) < c(l +prm(0,9)Tk(0) — pr(0,9) Tk(g))7 with ¢ independent of k > 1.

Thus, evoking once more (3.324) we infer that

Gk('a K Q) < C(l + (4

S 0) + n(0))(div,u Ti(e) — divou Tk(g))) for all k > 1.

(3.346)
On the other hand, by virtue of hypothesis (3.17) and estimate (3.276), we

get
T

/ /(1 + )" *G(t,x, 0) dx dt (3.347)
0 JQ

< c(l + sup ||divyus|| s
6>0 Ls-

o 50D [ T(05) = T(@)], 5, (1))

o ((0,T)x

< i —
< (1 +timsup [ Titos) = Tl .5, (1))

Taking
8 3qa
<qg< _, fB=
340 <153 7= 3
and using Hélder’s inequality, we obtain
T
/ / Tk (05) — Tk(0)|? dz dt (3.348)
o Ja

B /o /Q(l +9) P (1 +9)°|Tk(05) — Tr(0)|* da dt

Sc(/OT/Q(1+19)aTk(96)Tk(9)|§ dx dt+/OT/Q(1+19)83"§q da dt).

Finally, choosing ¢ such that

saq

meanin,
g 8_3g

3
<qg<
3+« q_3a+12’

we can combine relations (3.347), (3.348), together with estimate (3.270), in order
to conclude that

oscqlos — 0]((0,T) x Q) < oo for a certain ¢ > 3_?_ . (3.349)
«
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Relation (3.349) together with (3.276) allow us to apply Lemma 3.8 in order
to conclude that

e the limit functions p u satisfy the renormalized equation (3.326),
e relation (3.329) holds.

Thus we have rigorously justified the strong convergence of {gs}s~o claimed in
(3.330). The proof of Theorem 3.1 is complete.

3.8 Regularity properties of the weak solutions

The reader will have noticed that the weak solutions constructed in the course of
the proof of Theorem 3.1 enjoy slightly better regularity and integrability proper-
ties than those required in Section 2.1. As a matter of fact, the uniform bounds
obtained above can be verified for any weak solution of the NAVIER-STOKES-
FOURIER SYSTEM in the sense of Section 2.1 and not only for the specific one
resulting from our approximation procedure. Similarly, the restrictions on the
geometry of the spatial domain can be considerably relaxed and other types of
domains, for instance, the periodic slab, can be handled.

B REGULARITY OF THE WEAK SOLUTIONS:

Theorem 3.2. Let Q C R? be a bounded Lipschitz domain. Assume the data oo,
(ou)o, Eo, (08)o, the source terms £, Q, the thermodynamic functions p, e, s, and
the transport coefficients u, n, k satisfy the structural hypotheses (3.1-3.23) listed
in Section 3.1. Let {o,u, 9} be a weak solution to the Navier-Stokes-Fourier system
on (0,T) x Q in the sense specified in Section 2.1.

Then, in addition to the minimal integrability and regularity properties re-
quired in (2.5-2.6), (2.13-2.15), (2.30-2.31), there holds:

i € Chear([0,T]; L3 (Q)) N C(]0, T); L*()),
0 0 € Cuca( (0.1 L3 () N C(0. T LI 9) 0
ou € Cyeak([0,T7; L4 (£2)),
9 € L2(0,T; WL2(Q)) N L®(0, T; LA(Q)),
( () ( (€)) (3:351)
logd € L2(0,T; Wh2(Q2)),
S(9, Vyu) € LI((0,T) x ;R3*3)  for a certain ¢ > 1, ( )
3.352
ue L0, T; WhP(Q; R3)) for g = 4Ea,p = 101§ou
0€ LI((0,T) x Q) for a certain q > 2,
(0.7 > ) s (3.353)
p(o,9) € LY(0,T) x Q) for a certain q > 1.
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2
(ii) The total kinetic energy [, |ng1| L0y dx ds lower semicontinuous on (0,T),
left lower semicontinuous at T and right lower semicontinuous at 0; in par-
ticular

L. |11 | 0
htIEéIJ}f / 1{o>0} dx 1{go>0y d. (3.354)

(iii) The entropy satisfies

{ esslimy o4 [, 0s(0,9)(t,-)odz > [, 005(00, Yo)p dz

3.355
for any ¢ € C2(Q), ¢ > 0. } (3:359)

If, in addition, 99 € W1>°(Q), then

ess lim | os(0,0)(t,)pdv = / 005(00, o) dz, for all o € C(Q).
- Q Q
(3.356)

Proof. Step 1. Unlike the proof of existence based on the classical theory of
parabolic equations requiring €2 to be a regular domain, the integrability proper-
ties (3.350-3.353) of the weak solutions follow directly from the total dissipation
balance (2.52) and the space-time pressure estimates obtained by means of the
operator B =~ div, ! introduced in Section 2.2.5: for more details, see estimates
(2.40), (2.46), (2.66), (2.68), (2.73), (2.96) and (2.98). In particular, it is enough
to assume ) C R3 to be a bounded Lipschitz domain.

Step 2. Strong continuity in time of the density claimed in (3.350) is a general
property of the renormalized solutions that follows from the DiPerna and Lions
transport theory [65], see Lemma 10.14 in Appendix. Once ¢ € C([0,T]; L*(2)))N
Cuear ([0, T); L3 (Q)), we deduce from the momentum equation (2.9) and estimates
(3.351-3.353) that one may take a representative of u € L(0,T; WP(£)) such
that m := gu € Cyear([0,T]; L5 (Q;R?)). In addition, we may infer from the
inequality

Im@)7 5 o) < Ne®ll 5 g le®@OF <o, @), ¢ € [0,7]

that m(¢) vanishes almost anywhere on the set {z € Q| ¢o(¢) = 0}. The expression
2
|mEt§| L{o(t)>0y is therefore defined for all ¢ € [0, T and is equal to g|u|?(t) a.a. on
0, 7).
Since [, Ién(tj_le dz < ||oul|Lee (0,101 (0)) uniformly with € — 0+, we deduce
by the Beppo-Lévi monotone convergence theorem that

lm(t)|? / |m(t)]
dz — 1 dz < ooforallt € [0, T
o o(t) + ¢ o o(t) >0 [0,T7].
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This information together with (3.350) guarantees m(t)/+/o(t) + ¢ € Cyeax ([0, T);
L?(R2)). Therefore, for any o > 0 and sufficiently small 0 < € < e(«), and for any
Te[0,7),

lm(7)[? lm(7)|?
Lroer dzr —a < dz
0 ol7) {e(r)>0} o(t) +¢
o m(t)? /m(t)|2
<l f 1 dz <l f 1 d
SR Jo o) 0> T SRRALL o) Hem>ordn

where, to justify the inequality in the middle, we have used (3.350) and the lower
weak semicontinuity of convex functionals discussed in Theorem 10.20 in Ap-
pendix. We have completed the proof of lower semicontinuity in time of the total
kinetic energy, and, in particular, formula (3.354).

Step 3. In agreement with formulas (1.11-1.12), we deduce from the entropy bal-
ance (2.27) that

[os(0,0)](T+) e MF(Q), 7€ [0,T), [os(0,9))(T—) € MT(Q), T € (0,T],
[os(0,D)](T+) > [os(e,V)](T—), T € (0,T),

where the measures [ps(0,?)](7+), 7 € [0,T) and [os(0,?)](T—), 7 € (0,T] are
defined in the following way:

([os(e. D) () O ppcyey = lim / . [ lestemmi=y o arar

0—0+

J— 1 . T1:|:)
- /Q 00s(00, Bo)C da + Tim (o597 )¢) (3.357)

[M;CI([0,T]x€)

+LQOS(9()70())Cdx+/OT/§Z(Qs(g’ﬁ)qug) .Vméder/oT/Q ?Cdx

In this formula, ¢ € C(£), I+6 =(r,7+6), I 5= (r—6,7) and zbgT’i) € CY(R)
are non-increasing functions such that

() 1y Lift € (—oo,7), (=) iy lift € (—oo,7 =),
K (t>_{ 0if t € [1 +6,00), s () = 0if t € [r,00), '

According to the theorem about the Lebesgue points applied to function gs(g, )
(belonging to L>(0,T; L'(Q2)), we may infer

(los(2:N(T=); O ey = (os(e: N+ O o (3.358)

= /Q[Qs(g, IN(r)¢dz, (€ CF(Q), ¢ >0foraa. 7€ (0,T).
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Letting 6 — 0+ in (3.357), we obtain

/9[93(97 9)](7+)¢ dz — (o; <>[M;C]([077—]XQ) (3.359)

:/QQOS(QO7190)CC1$+/O A(Q§C+(QS(Q,19)U+3)~VI(> dz

In the remaining part of the proof, we shall show that

ess hm+ (05 Q) acp(0,71x0) = 0- (3.360)

T—0

Step 4. To this end we employ in the entropy balance (2.27) the test function
o(t,z) = §7’+)(t)190(x), 7 € (0,T), which is admissible provided ¥y € W1 (Q).
Using additionally (3.358), we get

| (leste.00)r) = oustn, 90} o (3.361)

T q T Q
= 0—;19 ; T +\/ / 0s Qaﬁu+ v:r:'l9 dl’+/ / Yo dz
< 0>[M,C]([0, 1xQ) 0 o ( ( ) 19) 0 ; o 9 0

for a.a. 7 € (0,7T). On the other hand, the total energy balance (2.22) with the
test function ¢ = wéT’Jr) yields

[ lou* + oe(o,9)](7) — [ \Qouo\ + 00e(00,¥o)] | dz
JACs )
/ / ofu+ Q) drdt (3.362)

for a.a. 7 € (0,T). Now, we introduce the Helmholtz function

H190 (Qa 79) = 96(93 79) - 19()@*9(@7 19)

and combine (3.361-3.362) to get

1 2 1 2
[ (1, a1 = 51 tewsol?) o+ [ (8 (o.9) — Hoy (0. 00)](r)
0H

[ (Honletr)0) = oy (oo 90) = (o) = o0) "% (0 90)) o
/(9( ) — Qo)a * (00,90) dz + (05 90) (1. c([0,71x )

9o
//(Qf“ﬂ’g( > 0s(e, ¥)u 3)~wo> drdt  (3.363)

for a.a. 7 in (0, 7).
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It follows from the thermodynamic stability hypothesis (1.44) that o —
Hy,(0,30) is strictly convex for any fixed ¥y and that ¥ — Hy,(0,9) attains
its global minimum at ¥y, see Section 2.2.3 for more details. Consequently,

Hﬁo(@v 19) - Hﬁ0(97 190) Z 07

OH,
Hy,(0,9) — Hy,(00,%0) — (0 — 00) vo (00,Y0) > 0.

do
Moreover, due to the strong continuity of density with respect to time stated in
(3.350), we show

. OH,
hmT—>0+ / (Q(T) - QO) 8190 (907 190) dr = 07
Q 4

while the last integral at the right-hand side of (3.363) tends to 0 as 7 — 04 since
the integrand belongs to L*((0,7") x Q). Thus, relation (3.363) reduces in the limit
T — 0+ to

ess 1im+ (590) a0 (10,7 x ) -

T—0

whence esslim; o0 [[0,7] x Q] = 0 and (3.360) follows. Having in mind identity
(3.358), statement (3.356) now follows by letting 7 — 0+ in (3.359) (evidently, the
right-hand side in (3.359) tends to zero as the integrand belongs to L' ((0,7) x £2)).

Theorem 3.2 is proved. O



Chapter 4

Asymptotic Analysis —
An Introduction

The extreme generality of the full NAVIER-STOKES-FOURIER SYSTEM whereby the
equations describe the entire spectrum of possible motions — ranging from sound
waves, cyclone waves in the atmosphere, to models of gaseous stars in astrophysics
— constitutes a serious defect of the equations from the point of view of applica-
tions. Eliminating unwanted or unimportant modes of motion, and building in the
essential balances between flow fields, allow the investigator to better focus on a
particular class of phenomena and to potentially achieve a deeper understanding
of the problem. Scaling and asymptotic analysis play an important role in this ap-
proach. By scaling the equations, meaning by choosing appropriately the system of
the reference units, the parameters determining the behavior of the system become
explicit. Asymptotic analysis provides a useful tool in the situations when certain
of these parameters called characteristic numbers vanish or become infinite.

The main goal of many studies devoted to asymptotic analysis of various
physical systems is to derive a simplified set of equations solvable either ana-
lytically or at least with less numerical effort. Classical textbooks and research
monographs (see Gill [97], Pedlosky [171], Zeytounian [204], [206], among others)
focus mainly on the way the scaling arguments together with other characteristic
features of the data may be used in order to obtain, mostly in a very formal way, a
simplified system, leaving aside the mathematical aspects of the problem. In par-
ticular, the existence of classical solutions is always tacitly anticipated, while exact
results in this respect are usually in short supply. In fact, not only has the prob-
lem not been solved, it is not clear that in general smooth solutions exist. This
concerns both the primitive NAVIER-STOKES-FOURIER SYSTEM and the target
systems resulting from the asymptotic analysis. Notice that even for the “simple”
incompressible NAVIER-STOKES SYSTEM, the existence of regular solutions repre-
sents an outstanding open problem (see Fefferman [77]). Consequently, given the
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recent state of the art, a rigorous mathematical treatment without any unnecessary
restrictions on the size of the observed data as well as the length of the time inter-
val must be based on the concept of weak solutions defined in the spirit of Chapter
2. Although suitability of this framework might be questionable because of possi-
ble loss of information due to its generality, we show that this class of solutions is
sufficiently robust to perform various asymptotic limits and to recover a number of
standard models in mathematical fluid mechanics (see Sections 4.2-4.4). Accord-
ingly, the results presented in this book can be viewed as another piece of evidence
in support of the mathematical theory based on the concept of weak solutions.

In the following chapters, we provide a mathematical justification of several
up to now mostly formal procedures, hope to shed some light on the way the sim-
plified target problems can be derived from the primitive system under suitable
scaling, and, last but not least, contribute to further development of the related
numerical methods. We point out that formal asymptotic analysis performed with
respect to a small (large) parameter tells us only that certain quantities may be
negligible in certain regimes because they represent higher order terms in the
(formal) asymptotic expansion. However, the specific way, i.e., how they are fil-
tered off is very often more important than the limit problem itself. A typical
example is the high frequency acoustic waves in meteorological models that may
cause the failure of certain numerical schemes. An intuitive argument states that
such sizeable elastic perturbations cannot establish themselves permanently in the
atmosphere as the fast acoustic waves rapidly redistribute the associated energy
and lead to an equilibrium state void of acoustic modes. Such an idea anticipates
the existence of an unbounded physical space with a dominating dispersion effect.
However any real physical as well as computational domain is necessarily bounded
and the interaction of the acoustic waves with its boundary represents a serious
problem from both analytical and numerical points of view, unless the domain is
large enough with respect to the characteristic speed of sound in the fluid. Rele-
vant discussion of these issues appears formally in Section 4.4, and, at a rigorous
mathematical level, in Chapters 7, 8 below. As we shall see, the problem involves
an effective interaction of two different time scales, namely the slow time motion
of the background incompressible flow interacting with the fast time propagation
of acoustic waves through the convective term in the momentum equation. This is
an intrinsic physical feature that requires the use of adequate mathematical tech-
niques in order to handle the fast time oscillations (see Chapter 9). In particular,
such a problem lies beyond the scope of the standard methods based on formal
asymptotic expansions.

The key idea pursued in this book is that besides justifying a number of im-
portant models, the asymptotic analysis carried out in a rigorous way provides a
considerably improved insight into their structure. The purpose of this introduc-
tory chapter is to identify some of the basic problems arising in the asymptotic
analysis of the complete NAVIER-STOKES-FOURIER SYSTEM along with the rele-
vant limit equations. To begin, we introduce a rescaled system expressed in terms
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of dimensionless quantities and identify a sample of characteristic numbers. The
central issue addressed in this study is the passage from compressible to incom-
pressible fluid models. In particular, we always assume that the speed of sound
dominates the characteristic speed of the fluid, the former approaching infinity in
the asymptotic limit (see Chapter 5). In addition, we study the effect of strong
stratification that is particularly relevant in some models arising in astrophysics
(see Chapter 6). Related problems concerning the propagation of acoustic waves
in large domains and their interaction with the physical boundary are discussed
in Chapters 7, 8. Last but not least, we did not fail to notice a close relation be-
tween the asymptotic analysis performed in this book and the method of acoustic
analogies used in engineering problems (see Chapter 9).

4.1 Scaling and scaled equations

For the physical systems studied in this book we recognize four fundamental di-
mensions: Time, Length, Mass, and Temperature. Each physical quantity that
appears in the governing equations can be measured in units expressed as a prod-
uct of fundamental ones.

The field equations of the NAVIER-STOKES-FOURIER SYSTEM in the form
introduced in Chapter 1 do not reveal anything more than the balance laws of
certain quantities characterizing the instantaneous state of a fluid. In order to get
a somewhat deeper insight into the structure of possible solutions, we can identify
characteristic values of relevant physical quantities: the reference time Tiet, the
reference length L., the reference density orer, the reference temperature Ve,
together with the reference velocity U,er, and the characteristic values of other
composed quantities pref, €ref, fref, Mref, Kref, and the source terms frof, Qref-
Introducing new independent and dependent variables X' = X/ X, and omitting
the primes in the resulting equations, we arrive at the following scaled system.

B SCALED NAVIER-STOKES-FOURIER SYSTEM:

Sr 90 + div,(gu) =0, (4.1)
1 1

div, = diveS f, 42

Sr 0 (ou) + divy(pu ®@ u) + Man p=pdiv + 22 (4.2)
. L. ray _ Q

Sr 9;(0s) + divy(osu) + Pedlvx (79) =0+ Hrp 9’ (4.3)

together with the associated total energy balance

2

d Ma? | Ma
Sr dt/( 5 olu] +Qe) dm—/(Fr2 Qf~u+HrQQ)dm. (4.4)
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Here, in accordance with the general principles discussed in Chapter 1, the ther-
modynamic functions p = p(p,9), e = e(p,9), and s = s(p,¥) are interrelated
through Gibbs’ equation

1
9Ds(0,9) = De(o,9) +ple.9)D( ). (45)
while
T 2 . .
S = M(Vl.u +V,u— 3dlku]I) + ndivyul, (4.6)
and
1 /Ma? 1 q-V.0
= M o~ —_— . 4~
7 19(ReSV“Lu Pe ¥ ) (48)

Note that relation (4.5) requires satisfaction of a natural compatibility condition
Pref = Oref€ref- (49)

The above procedure gives rise to a sample of dimensionless characteristic
numbers listed below.

B SymBoL HE  DEFINITION B NAME
Sr Lyet/(TretUret) Strouhal number
Ma Uvet/\/Dref | Oret Mach number
Re OretUret Lret / firef Reynolds number
Fr Uret /v Lret fret Froude number
Pe Dref LretUret / (Oretfvet) Péclet number
Hr Oret Qrof Lret / (PretUret) Heat release parameter

The set of the chosen characteristic numbers is not unique, however, the max-
imal number of independent ones can be determined by means of Buckingham’s
II-theorem (see Curtis et al. [51]).

Much of the subject to be studied in this book is motivated by the situation,
where one or more of these parameters approach zero or infinity, and, consequently,
the resulting equations contain singular terms. The Strouhal number Sr is often
set to unity in applications; this implies that the characteristic time scale of flow
field evolution equals the convection time scale Lyef/Uyer. Large Reynolds number
characterizes turbulent flows, where the mathematical structure is far less under-
stood than for the “classical” systems. Therefore we concentrate on a sample of
interesting and physically relevant cases, with Sr = Re = 1, the characteristic
features of which are shortly described in the rest of this chapter.
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4.2 Low Mach number limits

In many real world applications, such as atmosphere-ocean flows, fluid flows in en-
gineering devices and astrophysics, velocities are small compared with the speed
of sound proportional to 1/\/Ma in the scaled NAVIER-STOKES-FOURIER SYS-
TEM. This fact has significant impact on both exact solutions to the governing
equations and their numerical approximations. Physically, in the limit of vanish-
ing flow velocity or infinitely fast speed of sound propagation, the elastic features
of the fluid become negligible and sound-wave propagation insignificant. The low
Mach number regime is particularly interesting when accompanied simultaneously
with smallness of other dimensionless parameters such as Froude, Reynolds, and/or
Péclet numbers. When the Mach number Ma approaches zero, the pressure is al-
most constant while the speed of sound tends to infinity. If, simultaneously, the
temperature tends to a constant, the fluid is driven to incompressibility. If, in ad-
dition, the Froude number is small, specifically if Fr ~ v/Ma, a formal asymptotic
expansion produces a well-known model — the OBERBECK-BOUSSINESQ APPROX-
IMATION — probably the most widely used simplification in numerous problems in
fluid dynamics (see also the introductory part of Chapter 5). An important con-
sequence of the heating process is the appearance of a driving force in the target
system, the size of which is proportional to the temperature.
In most applications, we have

f=V,F,

where F' = F(x) is a given potential. Taking Ma = ¢, Fr = /¢, and keeping all
other characteristic numbers of order unity, we formally write

0= o+eo® +e2o® 4 ...
u=U+ecu® +2u®@ ... (4.10)
=10 +e9® 4293 ...

Regrouping the scaled system with respect to powers of €, we get, again formally
comparing terms of the same order,

V.p(o,¥) = 0. (4.11)

Of course, relation (4.11) does not imply that both ¢ and ¥ must be constant;
however, since we are primarily interested in solutions defined on large time in-
tervals, the necessary uniform estimates on the velocity field have to be obtained
from the dissipation equation introduced and discussed in Section 2.2.3. In partic-
ular, the entropy production rate o = o, is to be kept small of order e2 ~ Ma?.
Consequently, as seen from (4.7), (4.8), the quantity V,¢ vanishes in the asymp-
totic limit ¢ — 0. It is therefore natural to assume that ¢ is a positive constant;
whence, in agreement with (4.11),

o0 = const in
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as soon as the pressure is a strictly monotone function of g. The fact that the
density o and the temperature 9 will be always considered in a vicinity of a
thermodynamic equilibrium (p,v) is an inevitable hypothesis in our approach to
singular limits based on the concept of weak solution and energy estimates “in-
the-large”.

Neglecting all terms of order £ and higher in (4.1-4.4), we arrive at the
following system of equations.

B OBERBECK-BOUSSINESQ APPROXIMATION:

div,U = 0, (4.12)
o(OU +div, (U@ U)) + VI = div, (u(9)(V.U + VIU)) + 1V, F,  (4.13)
0c,(0,9) (at@ + divx(G)U)) — div,(GU) — divg (5(9)V,0) =0,  (4.14)
where
G = p Ja(p,9)F, (4.15)
and
r 4 oa(p,9)0 = 0. (4.16)

Here 7 can be identified with o(!) modulo a multiple of F, while © = 9(). The
specific heat at constant pressure c, is evaluated by means of the standard ther-
modynamic relation

de 9 Op
= 4.1
where the coefficient of thermal expansion o reads
1 dgp
a(e,9) = 0,7). 4.18
(0:0) = o0 (0.9) (418)

An interesting issue is a proper choice of the initial data for the limit system.
Note that, in order to obtain a non-trivial dynamics, it is necessary to consider gen-
eral oM ¥ in particular, the initial values o™)(0,-), ¥(0,-) must be allowed
to be large. According to the standard terminology, such a stipulation corresponds
to the so-called ill-prepared initial data in contrast with the well-prepared data for
which

Q(O’2 ¢~ g(()l)7 19(0’2 v ~ 79(()1) provided € — 0,

where Q(()l), 1951) are related to F' through

Op 1  Op 1)
= oF
60(9719)90 +819(Q719)190 0

(cf. Theorem 5.3 in Chapter 5).
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Moreover, as we shall see in Chapter 5 below, the initial distribution of the
temperature © in (4.14) is determined in terms of both o (0,-) and ¥ (0, -).
In particular, the knowledge of o¥) — a quantity that “disappears” in the target
system — is necessary in order to determine © ~ 9¥(!). The piece of information pro-
vided by the initial distribution of the temperature for the full NAVIER-STOKES-
FOURIER SYSTEM is not transferred entirely on the target problem because of the
initial-time boundary layer. This phenomenon is apparently related to the prob-
lem termed by physicists the unsteady data adjustment (see Zeytounian [205]). For
further discussion see Section 5.5.

The low Mach number asymptotic limit in the regime of low stratification is
studied in Chapter 5.

4.3 Strongly stratified flows

Stratified fluids whose densities, sound speed as well as other parameters are
functions of a single depth coordinate occur widely in nature. Several so-called
mesoscale regimes in the atmospheric modeling involve flows of strong stable strat-
ification but weak rotation. Numerous observations, numerical experiments as well
as purely theoretical studies to explain these phenomena have been recently sur-
veyed in the monograph by Majda [147].

From the point of view of the mathematical theory discussed in Section 4.1,
strong stratification corresponds to the choice

Ma =Fr =«.
Similarly to the above, we write
o0=0+¢coM +20® ...

u=U+eu® +2u® ...
=10 +ed® 29?4

Comparing terms of the same order of the small parameter £ in the NAVIER-
STOKES-FOURIER SYSTEM (4.1-4.4) we deduce

| HYDROSTATIC BALANCE EQUATION:

Vap(0,7) = oV F, (4.19)

where we have assumed the driving force in the form f = V,F, F' = F(xz3) de-
pending solely on the depth coordinate x3. Here the temperature ¥ is still assumed
constant, while, in sharp contrast with (4.11), the equilibrium density ¢ depends
effectively on the depth (vertical) coordinate x3.
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Accordingly, the standard incompressibility conditions (4.12) has to be re-
placed by

B ANELASTIC CONSTRAINT:

div,(3U) = 0 (4.20)

— a counterpart to the equation of continuity in the asymptotic limit.

In order to identify the asymptotic form of the momentum equation, we
assume, for a while, that the pressure p is given by the standard perfect gas state
equation:

p(o,9) = Rov. (4.21)

Under these circumstances, the zeroth order terms in (4.2) give rise to

8,(6U) + div,(8U @ U) + 5V, II (4.22)

1 92
p(0) +0(0)) Vodiv, U = "GV, F.

— w(9)AU + (3

Note that, similarly to Section 4.2, the quantities o), 9() satisfy the Boussinesq

relation W 3
gvx(gg ) +V$(§19(1)) —0,

which, however, does not seem to be of any practical use here. Instead we have to
determine 9¥(®) by means of the entropy balance (4.3).
In the absence of the source Q, comparing the zeroth order terms in (4.3)
yields
div,(0s(g,9%)U) = 0.

However, this relation is compatible with (4.20) only if
Us = 0. (4.23)

In such a case, the system of equations (4.20-4.22) coincides with the so-
called layered two-dimensional incompressible flow equations in the limit of strong
stratification studied by Majda [147, Section 6.1]. The flow is layered horizon-
tally, whereas the motion in each layer is governed by the incompressible NAVIER-
STOKES EQUATIONS, the vertical stacking of the layers is determined through the
hydrostatic balance, and the viscosity induces transfer of horizontal momentum
through vertical variations of the horizontal velocity.

An even more complex problem arises when, simultaneously, the Péclet num-
ber Pe is supposed to be small, specifically, Pe = ¢2. A direct inspection of the
entropy balance equation (4.3) yields, to begin with,
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and, by comparison of the terms of zeroth order,
oV, F - U+ k(0)A9? = 0. (4.24)

Equations (4.20-4.22), together with (4.24), form a closed system introduced
by Chandrasekhar [43] as a simple alternative to the OBERBECK-BOUSSINESQ
APPROXIMATION when both Froude and Péclet numbers are small. More recently,
Ligniéres [135] identified a similar system as a suitable model of flow dynamics in
stellar radiative zones. Indeed, under these circumstances, the fluid behaves as a
plasma characterized by the following features:

(i) a strong radiative transport predominates the molecular one; therefore the
Péclet number is expected to be vanishingly small;

(ii) a strong stratification effect due to the enormous gravitational potential of
gaseous celestial bodies determines many of the properties of the fluid in the
large;

(iii) the convective motions are much slower than the speed rendering the Mach
number small.

In conclusion, it is worth noting that system (4.20—4.22) represents the so-
called ANELASTIC APPROXIMATION introduced by Ogura and Phillipps [167], and
Lipps and Hemler [145]. The low Mach number limits for strongly stratified fluids
are examined in Chapter 6.

4.4 Acoustic waves

Acoustic waves, as their proper name suggests, are intimately related to compress-
ibility of the fluid and as such should definitely disappear in the incompressible
limit regime. Accordingly, the impact of the acoustic waves on the fluid motion is
neglected in a considerable number of practical applications. On the other hand,
a fundamental issue is to understand the way the acoustic waves disappear and
to what extent they may influence the motion of the fluid in the course of the
asymptotic limit.

4.4.1 Low stratification

The so-called acoustic equation provides a useful link between the first-order terms
oW, 91 and the zeroth order velocity field U introduced in the formal asymptotic
expansion (4.10). Introducing the fast time variable 7 = ¢/e and neglecting terms
of order ¢ and higher in (4.1-4.3), we deduce

970 4 div,(oU) = 0,

9:(0U) + V, [8919(@7 0)o™ + dyp(o, 9)0M) — @F} =0, (4.25)
0 [9y5(0.9)0M + Bys(0, 99 V)] = 0.
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Thus after a simple manipulation we easily obtain

B AcousTIiC EQUATION:
Orr +div,V =0,

4.26
0.V +wV,r =0, ( )

where we have set
1
r=_ (3910(9, 9)o™ + dyp(o, )9V — QF)7 V = oU,

|09p(0,9)[?
0*09s(0,9)

System (4.26) can be viewed as a wave equation, where the wave speed \/w is
a real number as soon as the hypothesis of thermodynamic stability (1.44) holds.
Moreover, the kernel A of the generator of the associated evolutionary system
reads

w = Jyp(0,7) +

N ={(r,V) | r = const, div,V = 0}. (4.27)
Consequently, decomposing the vector field V in the form
V= H[V] + H'YV] , wherediv,H[V] =0, H[V] = V,¥
N~ N~ “

solenoidal part gradient part
(cf. Section 10.6 and Theorem 10.12 in Appendix), system (4.26) can be recast as
O-r+ AV =0,

4.28
0r (Vo ¥) + wV,r = 0. ( )

Returning to the original time variable t = e7 we infer that the rapidly
oscillating acoustic waves are supported by the gradient part of the fluid velocity,
while the time evolution of the solenoidal component of the velocity field remains
essentially constant in time, being determined by its initial distribution. In terms of
stability of the original system with respect to the parameter ¢ — 0, this implies
strong convergence of the solenoidal part H[u.|, while the gradient component
H-'[u.] converges, in general, only weakly with respect to time. Here and in what
follows, the subscript € refers to quantities satisfying the scaled primitive system
(4.1-4.3). The hypothetical oscillations of the gradient part of the velocity field
reveal one of the fundamental difficulties in the analysis of asymptotic limits in
the present study, namely the problem of “weak compactness” of the convective
term div,(oeu: ® u.).

Writing

div,(geue ® ue) & div,(ou. ® u.)
= o divy(u. ® H[u.]) + ¢ div,(Hu ] ® V,¥,)

1
+ ngm\vmqfﬁ +0 AUV, U,
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where we have set U, = H*[u.], we realize that the only problematic term is
AVU_V, U, as the remaining quantities are either weakly pre-compact or can be
written as a gradient of a scalar function, therefore irrelevant in the target system
(4.12), (4.13), where they can be incorporated in the pressure.

A bit naive approach to solving this problem would be to rewrite the material
derivative in (4.13) by means of (4.12) in the form

at(@eua) + divm(gaue 24 ue) = Qaatua + OsUg * v:rua ~ Qatua + oug - v:rua

1
~ o0yu. + ou. - V,H[u.] + oH[u.] - V.H* [uc] + Q2VI‘VI\IIE‘2.

Unfortunately, in the framework of the weak solutions, such a step is not allowed
at least in a direct fashion.

Alternatively, we can use the acoustic equation (4.28) in order to see that
w 2 w 2
AUV, U, =—-0,(r:V,¥.) — ) Vars = =0y (re VW) — ) Vars,

where the former term on the right-hand side is pre-compact (in the sense of
distributions) while the latter is a gradient. This is the heart of the so-called local
method developed in the context of isentropic fluid flows by Lions and Masmoudi
[141].

4.4.2 Strong stratification

Propagation of the acoustic waves becomes more complex in the case of a strongly
stratified fluid discussed in Section 4.3. Similarly to Section 4.4.1, introducing the
fast time variable 7 = t/e and supposing the pressure in the form p = g9, we
deduce the acoustic equation in the form

o.r+ 1~divmV =0,
0 (4.29)

0V +9 §V,r + Vo (a9W) = 0,

where we have set r = Q(l)/é, V = oU.
Assuming, in addition, that Pe = £2 we deduce from (4.3) that ¥(*) = 0;
whence equation (4.29) reduces to

| STRATIFIED ACOUSTIC EQUATION:
1
o-r+ _div,V =0,
0

(4.30)
-V +19 gVyr =0.

Apparently, in sharp contrast with (4.26), the wave speed in (4.30) depends effec-
tively on the vertical coordinate z3.
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4.4.3 Attenuation of acoustic waves

There are essentially three rather different explanations why the amplitude of the
acoustic waves should be negligible.

Well-prepared vs. ill-prepared initial data. For the sake of simplicity, assume
that F' = 0 in (4.25). A proper choice of the initial data for the primitive system
can eliminate the effect of acoustic waves as the acoustic equation preserves the
norm in the associated energy space. More specifically, taking

o (0,-) = 90(0,) 2 0, U0, ) = V,

where V is a solenoidal function, we easily observe that the amplitude of the
acoustic waves remains small uniformly in time. As a matter of fact, the problem is
more complex, as the “real” acoustic equation obtained in the course of asymptotic
analysis contains forcing terms of order e, that are not negligible in the “slow”
time of the limit system. These issues are discussed in detail in Chapter 9.
Moreover, we point out that, in order to obtain an interesting limit problem,

we need
9 ~ 6

to be large (see Section 4.2). Consequently, the initial data for the primitive sys-
tem considered in this book are always ill-prepared, meaning compatible with the
presence of large amplitude acoustic waves.

The effect of the kinematic boundary. Although it is sometimes convenient to
investigate a fluid confined to an unbounded spatial domain, any realistic physical
space is necessarily bounded. Accordingly, the interaction of the acoustic waves
with the boundary of the domain occupied by the fluid represents an intrinsic
feature of any incompressible limit problem.

Viscous fluids adhere completely to the boundary. That means, if the latter
is at rest, the associated velocity field u satisfies the no-slip boundary condition

u|ag =0.

The no-slip boundary condition, however, is not compatible with free prop-
agation of acoustic waves, unless the boundary is flat or satisfies very particular
geometrical constraints. Consequently, a part of the acoustic energy is dissipated
through a boundary layer causing a uniform time decay of the amplitude of acous-
tic waves. Such a situation is discussed in Chapter 7.

Dispersion of the acoustic waves on large domains. As already pointed out, re-
alistic physical domains are always bounded. However, it is still reasonable to
consider the situation when the diameter of the domain is sufficiently large with
respect to the characteristic speed of sound in the fluid. The acoustic waves quickly
redistribute the energy and, leaving a fixed bounded subset of the physical space,
they will be reflected by the boundary but never come back in a finite lapse of
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time as the boundary is far away. In practice, such a problem can be equivalently
posed on the whole space R3. Accordingly, the gradient component of the velocity
field decays to zero locally in space with growing time. This problem is analyzed
in detail in Chapter 8.

4.5 Acoustic analogies

The mathematical simulation of aeroacoustic sound presents in many cases numer-
ous technical problems related to modeling of its generation and propagation. Its
importance for diverse industrial applications is nowadays without any doubt in
view of various demands in relation to user comfort or environmental regulations.
A few examples where aeroacoustics enters into the game are the sounds produced
by jet engines of an airliner, the noise produced in high speed trains and cars,
wind noise around buildings, ventilator noise in various household appliances, etc.

The departure point of many methods of acoustic simulations (at least those
called hybrid methods) is Lighthill’s theory [133], [134]. The starting point in
Lighthill’s approach is the system of NAVIER-STOKES EQUATIONS describing the
motion of a viscous compressible gas in isentropic regime, with unknown functions
density o and velocity u. The system of equations reads:

0:0 + divzou = 0,

(4.31)
Oi(ou) + div,(ou ® u) + V,p = div,S + of,
where p = p(p), and
2
S=u(Veu+Via— 3diku]l) + ndiveul, © >0, n > 0.
We can rewrite this system in the form
atR + leJ,Q = 07
(4.32)
0:Q+ wV,R=F —div,T,
where
Q=o0u, R=0-0 (4.33)

are the momentum and the density fluctuations from the basic constant density
distribution o of the background flow. Moreover, we have set

u):g’;(g)>07 F = of,

T=uout (p-wle- )-S5 e

The reader will have noticed an apparent similarity of system (4.32) to the acoustic
equation discussed in the previous part. Condition w > 0 is an analogue of the
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hypothesis of thermodynamics stability (3.10) expressing positive compressibility
property of the fluid, typically a gas.

Taking the time derivative of the first equation in (4.32) and the divergence
of the second one, we convert the system to a “genuine” wave equation

O?R — wA,R = —div,F + div,(div, T), (4.35)

with wave speed /w. The viscous component is often neglected in T because of
the considerable high Reynolds number of typical fluid regimes.

The main idea behind the method of acoustic analogies is to view system
(4.32), or, equivalently (4.35), as a linear wave equation supplemented with a
source term represented by the quantity on the right-hand side. In contrast with
the original problem, the source term is assumed to be known or at least it can be
determined by solving a kind of simplified problem. Lighthill himself completed
system (4.32) adding extra terms corresponding to acoustic sources of different
types. The resulting problem in the simplest possible form captures the basic
acoustic phenomena in fluids and may be written in the following form.

B LIGHTHILL'S EQUATION:
O:R + div,Q = X,

(4.36)
0:Q+ wVR=F —div,T.

According to Lighthill’s interpretation, system (4.36) is a non-homogenous
wave equation describing the acoustic waves (fluctuations of the density), where
the terms on the right-hand side correspond to the mononopolar (%), bipolar
(=F), and quadrupolar (div,T) acoustic sources, respectively. These source terms
are considered as known and calculable from the background fluid flow field. The
physical meaning of the source terms can be interpreted as follows:

e The first term X represents the acoustic sources created by the changes of
control volumes due to changes of pressure or displacements of a rigid surface:
this source can be schematically described via a particle whose diameter
changes (pulsates) creating acoustic waves (density perturbations). It may
be interpreted as a non-stationary injection of a fluid mass rate 0;% per unit
volume. The acoustic noise of a gun shot is a typical example.

e The second term F describes the acoustic sources due to external forces
(usually resulting from the action of a solid surface on the fluid). These
sources are responsible for the most of the acoustic noise in machines and
ventilators.

e The third term div,(T) is the acoustic source due to the turbulence and
viscous effects in the background fluid flow which supports the density os-
cillations (acoustic waves). The noise of steady or non-steady jets in aero-
acoustics is a typical example.
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e The tensor T is called the Lighthill tensor. It is composed of three tensors
whose physical interpretation is the following: the first term is the Reynolds
tensor with components pu;u; describing the (nonlinear) turbulence effects,
the term (p — w(o — 0))1 expresses the entropy fluctuations and the third one
is the viscous stress tensor S.

The method for predicting noise based on Lighthill’s equation is usually re-
ferred to as a hybrid method since noise generation and propagation are treated
separately. The first step consists in using data provided by numerical simulations
to identify the sound sources. The second step then consists in solving the wave
equation (4.36) driven by these source terms to determine the sound radiation. The
main advantage of this approach is that most of the conventional flow simulations
can be used in the first step.

In practical numerical simulations, the Lighthill tensor is calculated from the
velocity and density fields obtained by using various direct numerical methods and
solvers for compressible NAVIER-STOKES EQUATIONS. Then the acoustic effects are
evaluated from Lighthill’s equation by means of diverse direct numerical methods
for solving the non-homogenous wave equations (see, e.g., Colonius [50], Mitchell
et al. [158], Freud et al. [90], among others). For flows in the low Mach number
regimes the direct simulations are costly, unstable, inefficient and non-reliable,
essentially due to the presence of rapidly oscillating acoustic waves (with periods
proportional to the Mach number) in the equations themselves (see the discussion
in the previous part). Thus in the low Mach number regimes the acoustic analogies
as Lighthill’s equation, in combination with the incompressible flow solvers, give
more reliable results, see [90].

Acoustic analogies, in particular Lighthill’s approach in the low Mach number
regime, will be discussed in Chapter 9.

4.6 Initial data

Motivated by the formal asymptotic expansion discussed in the previous sections,
we consider the initial data for the scaled NAVIER-STOKES-FOURIER SYSTEM in
the form

Q(Oa ) =0+ 59833 11(0,5) = Up,e, 19(07 ) =0+ 519(()2?

where e = Ma, 9837 uoc, 19[()2 are given functions, and g, ¥ represent an equilibrium
state. Note that the apparent inconsistency in the form of the initial data is a
consequence of the fact that smallness of the velocity with respect to the speed of
sound is already incorporated in the system by scaling.

The initial data are termed ill-prepared if

{Q[()%g}e>[), {1983}90 are bounded in LP(2),
{ug ¢ }e>o is bounded in LP(Q;R?)
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for a certain p > 1, typically p = 2 or even p = oo. If, in addition,

Q(()%g N Q(()l), 19(()2 — 19(()1), Hl[uoﬁ] — 0 a.a. in (,

where Q(()l), 1981) satisfy certain compatibility conditions, we say that the data are
well prepared. For instance, in the situation described in Section 4.2, we require

Op

0
ag(g, 9)05" + P e, 90 = oF.

oY

In particular, the common definition of the well-prepared data, namely Qél) =

19(()1) = (0, is recovered as a special case provided F' = 0.

As observed in Section 4.4, the ill-prepared data are expected to generate
large amplitude rapidly oscillating acoustic waves, while the well-prepared data
are not. Alternatively, following Lighthill [135], we may say that the well-prepared
data may be successfully handled by the linear theory, while the ill-prepared ones
require the use of a nonlinear model.

4.7 A general approach to singular limits for
the full Navier-Stokes-Fourier system

The overall strategy adopted in this book leans on the concept of weak solutions for
both the primitive system and the associated asymptotic limit. The starting point
is always the complete NAVIER-STOKES-FOURIER SYSTEM introduced in Chapter
1 and discussed in Chapters 2, 3, where one or several characteristic numbers listed
in Section 4.1 are proportional to a small parameter. We focus on the passage to
incompressible fluid models, therefore the Mach number Ma is always of order
€ — 0. On the contrary, the Strouhal number Sr as well as the Reynolds number
Re are assumed to be of order 1. Consequently, the velocity of the fluid in the
target system will satisfy a variant of incompressible (viscous) NAVIER-STOKES
EQUATIONS coupled with a balance of the internal energy identified through a
convenient choice of the characteristic numbers Fr and Pe.

Our theory applies to dissipative fluid systems that may be characterized
through the following properties.

B DiISSIPATIVE FLUID SYSTEM:

(P1)  The total mass of the fluid contained in the physical space €2 is constant
at any time.

(P2) In the absence of external sources, the total energy of the fluid is constant
or non-increasing in time.

(P3)  The system produces entropy, in particular, the total entropy is a non-
decreasing function of time. In addition, the system is thermodynamically
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stable, that means, the maximization of the total entropy over the set of
all allowable states with the same total mass and energy delivers a unique
equilibrium state provided the system is thermally and mechanically insu-
lated.

The key tool for studying singular limits of dissipative fluid systems is the
dissipation balance, or rather inequality, analogous to the corresponding equality
introduced in (2.52). Neglecting, for simplicity, the source terms in the scaled
system (4.1-4.3), we deduce

B SCALED DISSIPATION INEQUALITY:

Ma? OH (0,9
L5 et my00) -~ (0= 0" <y 0.0) ) (70 ot a[f0.71 9]
Q 0
Ma? 2 OH (0,9
S / < a |(Qu)0‘ +];]‘19(907190) o (Q[) . Q) 19(9 ) Hﬁ(g719)> dx (437)
o\ 2 Q0 Oo
for a.a. 7 € (0,7),
1 Ma2 1 Clv:r:'l9
> : A ’ .
0_19<ReS V.u Pe 0 > (4.38)

where H, = pe — Yps is the Helmholtz function introduced in (2.48). Note that,
in accordance with (P2), there is an inequality sign in (4.37) because we admit
systems that dissipate energy.

The quantities o and ¥ are positive constants characterizing the static dis-

tribution of the density and the absolute temperature, respectively. In accordance
with (P1), we have

/Q (o(t,-) — o) dz =0 for any ¢ € [0, T,

while ¥ is determined by the asymptotic value of the total energy for ¢ — co. In ac-
cordance with (P3), the static state (o, 1) maximizes the entropy among all states
with the same total mass and energy and solves the NAVIER-STOKES-FOURIER
SYSTEM with the velocity field u = 0, in other words, (o, ¥) is an equilibrium state.
In Chapter 6, the constant density equilibrium state g is replaced by g = g(x3).

Basically all available bounds on the family of solutions to the scaled system
are provided by (4.37), (4.38). If the Mach number Ma is proportional to a small
parameter €, and, simultaneously Re = Pe & 1, relations (4.37), (4.38) yield a
bound on the gradient of the velocity field provided the integral on the right-hand
side of (4.37) divided on £? remains bounded.

On the other hand, seeing that

6H,9(97 19)

H,(00,%0) — (00 — 0) 90

— Hy(o,9) ~ ¢ (loo — of* + |90 — V%)
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at least in a neighborhood of the static state (g,?), we conclude, in agreement
with the formal asymptotic expansion discussed in Section 4.2, that the quantities

Q(l) = 9(072 9 and 19(()2 = 19(0’2 — ¥

0.0 = , and ug,. = u(0,-)

have to be bounded uniformly for ¢ — 0, or, in the terminology introduced in
Section 4.6, the initial data must be at least ill-prepared.

As a direct consequence of the structural properties of H, established in
Section 2.2.3, it is not difficult to deduce from (4.37) that

t,) — I(t,:) =0
Q(l)(t,~) _ Q( ) ) 4 and 19(1) _ ( ’ )
3 £

remain bounded, at least in L!(2), uniformly for ¢ € [0,T] and & — 0.
Now, we introduce the set of essential values Oess C (0, 00)2,

Ouss = {(g, 9) € R? ‘ 0/2 < 0<20, 9/2<0 < 219}, (4.39)
together with its residual counterpart
Ores = (0,00)% \ Oegs. (4.40)

Let {0c}e>0, {¥c}e>0 be a family of solutions to a scaled NAVIER-STOKES-
FOURIER SYSTEM. In agreement with (4.39), (4.40), we define the essential set
and residual set of points (t,z) € (0,T) x Q as follows.

B ESSENTIAL AND RESIDUAL SETS:

M, C(0,T) xQ,
Me = {(t,2) € (0,7) x Q| (0 (t,2), U (t,2)) € Qe (441)
M, = ((0,T) x ) \ Mz, (4.42)

We point out that Oess, Ores are fized subsets of (0, 00)%, while M2, M

€ess? res

are measurable subsets of the time-space cylinder (0,7") x Q depending on o, Y.

It is also convenient to introduce the “projection” of the set Mg, for a fixed
time t € [0, T,
Messlt] ={z € Q| (t,2) € MG}
and
Mies[t] = QN M [, (4.43)

where both are measurable subsets of  for a.a. t € (0,T).
Finally, each measurable function h can be decomposed as

h = [ess + [Alres, (4.44)
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where we set
[Mess = h Iame, [Mres = h Tme, =h— [M]ess- (4.45)

Of course, we should always keep in mind that such a decomposition depends on
the actual values of g., V.

The specific choice of Oy is not important. We can take Ogss = U, where
U CU C (0,00)?% is a bounded open neighborhood of the equilibrium state (o, ).
A general idea exploited in this book asserts that the “essential” component [h]ess
carries all information necessary in the limit process, while its “residual” counter-
part [h]es vanishes in the asymptotic limit for € — 0. In particular, the Lebesgue
measure of the residual sets |M,es[t]] becomes small uniformly in ¢ € (0,T) for
small values of €.

Another characteristic feature of our approach is that the entropy production
rate o is small, specifically of order €2, in the low Mach number limit. Accord-
ingly, in contrast with the primitive NAVIER-STOKES-FOURIER SYSTEM, the target
problem can be expressed in terms of equations rather than inequalities. The ill-
prepared data, for which the perturbation of the equilibrium state is proportional
to the Mach number, represent a sufficiently rich scaling leading to non-trivial
target problems.






Chapter 5

Singular Limits —
Low Stratification

This chapter develops the general ideas discussed in Section 4.2 focusing on the
singular limits characterized by the spatially homogeneous (constant) distribution
of the limit density. We start with the scaled NAVIER-STOKES-FOURIER SYSTEM
introduced in Section 4.1 as a primitive system, where we take the Mach number
Ma proportional to a small parameter ¢,

Ma = ¢, with ¢ — 0.

In addition, we assume that the external sources of mechanical energy are small,

in particular,
M
* 0.

Fr
Specifically, we focus on the case

Fr = +/e

corresponding to the low stratification of the fluid matter provided f is proportional
to the gravitational force. Keeping the remaining characteristic numbers of order
unity, we recover the well-known OBERBECK-BOUSSINESQ APPROXIMATION as a
target problem in the asymptotic limit ¢ — 0. As a byproduct of asymptotic
analysis, we discover a variational formulation of Lighthill’s acoustic equation and
discuss the effective form of the acoustic sources in the low Mach number regime.

The overall strategy adopted in this chapter is somehow different from the
remaining part of the book. We abandon the standard mathematical scheme of
theorems followed by proofs and rather concentrate on a general approach, where
hypotheses are made when necessary and goals determine the appropriate meth-
ods. The final conclusion is then stated in full rigor in Section 5.5. The reader
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preferring the traditional way of presentation is recommended to consult Section
5.5 first.

In accordance with the general hypotheses discussed above, the scaled
NAVIER-STOKES-FOURIER SYSTEM introduced in Section 4.1 can be written in
the following form.

B PRIMITIVE SYSTEM:

Oro + divg(ou) =0, (5.1)
1 1
Oi(ou) + div,(ou ® u) + 2 Vap(o,9) = div,S + EQVIF, (5.2)
. (9
Or(es(e.9)) + diva (es(e, O)u) +div, () = 0., (5.3)
d g2
dt /Q ( 5 olul” + oe(p,¥) — EQF) dz =0, (5.4)

where, similarly to Section 1.4, the viscous stress tensor is given through Newton’s
law

2
S = S(9, Vou) = pu(¥) (Vmu +Viu— 3divmu]l> +p(@)diveul,  (5.5)

the heat flux obeys Fourier’s law
qa=q(?, V1) = —k(9)V, 9, (5.6)

while the volumetric entropy production rate is represented by a non-negative
measure o, satisfying

a v°”’9). (5.7)

9
Note that for the total energy balance (5.4) to be compatible with equations
(5.1-5.3), system (5.1-5.4) must be supplemented by a suitable set of boundary
conditions to be specified below.

Similarly to Section 4.2, we write

1
> 2 : _
05_19(58 V.u

o=o0+¢coM +20® + ...
u=U+eu® +c2u® ...
9 =049 £ 29@ ...

Grouping equations (5.1-5.4) with respect to powers of e, and dropping terms
containing powers of £ higher than zero in (5.1), (5.2), we formally obtain

div,U =0, (5.8)
Q(@tU +div, (U U)) + V11 = div, (u(9)(V.U + VEU)) 41V, F - (5.9)
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with a suitable “pressure” or, more correctly, normal stress represented by a scalar
function II, where r = o) + ®(F) for a continuous function ®. Note that the
component ®(F)V,F can always be incorporated in the pressure gradient V,II.

In order to establish a relation between o) and 9!, we use (5.2) to deduce

Ip(e,9) (1) Ip(e, V) ) _
V. o e+ ) = oV.F,
therefore
99p(0,9)
(1) 9P O, (1) _ 4
o + 9 = F + h(t) (5.10)
9,p(0,9) 9op(0,7)

for a certain spatially homogeneous function h.
In a similar way, the entropy balance equation (5.3) gives rise to

9s(0,7) (1) 9s(0,9) (1)
A1
Qat( 90 Ot oy 0 (5.11)

: 9s(0,7) (1) 9s(0,7) (1) : K(V) Y\ _
+ odiv, {( 9o o\ + 59 U U| — div, 9 V9 =0.

Supposing the “conservative” boundary conditions
U- n|aQ = 07 Vxﬁ(l) . n‘@Q =0
we can combine (5.10) with (5.11) to obtain

06y(0,9) (910 + div, (OU) ) — div, (GU) — div, (r(9)V.0) =0, (5.12)
where we have set
CEA
and
G = o Ya(p, V) F. (5.13)

We recall that the physical constants a, ¢, have been introduced in (4.17), (4.18).
Moreover, equality (5.10) takes the form of

B BOUSSINESQ RELATION:
r + oa(0,9)0© =0, (5.14)

where r is the same as in equation (5.9).

The system of equations (5.8), (5.9), (5.12), together with (5.14), is the well-
known OBERBECK-BOUSSINESQ APPROXIMATION having a wide range of appli-
cations in geophysical models, meteorology, and astrophysics already discussed in
Section 4.1 (see also the survey paper by Zeytounian [205]).

The main goal of the present chapter is to provide a rigorous justification of
the formal procedure discussed above in terms of the asymptotic limit of solutions
to system (5.1-5.4). Accordingly, there are three main topics to be addressed:
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e Identifying a suitable set of physically relevant hypotheses, under which the
primitive system (5.1-5.4) possesses a global in time solution { g, uc, 9.} for
any € > 0 in the spirit of Theorem 3.1.

e Uniform bounds on the quantities

8_97 1921):195_19
9

Ue, stﬁg as Well as le) — Y
9

independent of € — 0.

e Analysis of oscillations of the acoustic waves represented by the gradient
component in the Helmholtz decomposition of the velocity field u.. Since
the momentum equation (5.2) contains a singular term proportional to the
pressure gradient, we do not expect any uniform estimates on the gradient
part of the time derivative J;(pu) not even in a very weak sense.

5.1 Hypotheses and global existence for
the primitive system

The existence theory developed in Chapter 3 can be applied to the scaled system
(5.1-5.4). In order to avoid unnecessary technical details in the analysis of the
asymptotic limit, the hypotheses listed below are far less general than those used
in Theorem 3.1.

5.1.1 Hypotheses

We assume that the fluid occupies a bounded domain 2 C R3. In order to eliminate
the effect of a boundary layer on propagation of the acoustic waves, we suppose
that the velocity field u satisfies the complete slip boundary conditions

u - n‘@Q = 0, Sn x n‘@Q =0. (515)

Although such a stipulation may be at odds with practical experience in many
models, it is still physically relevant and mathematically convenient. The more
realistic no-slip boundary conditions are examined in Chapter 7.

In agreement with (5.4), the total energy of the fluid is supposed to be a
constant of motion, in particular, the boundary of the physical space is thermally
insulated, meaning,

q~n\39 =0. (5.16)

The structural restrictions imposed on the thermodynamic functions p, e, s
as well as the transport coefficients u, 1, and k are motivated by the existence
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theory established in Chapter 3. Specifically, we set

a
p(o.?) = par(e.9) +pr(d), par =05P( ). pr= g% a>0. (517)
2
_ 393 o s
(o) = eno.d) +enlo ) e =, P( %) en=a’ . (5.18)
and
B B 0 4
s(0.0) = sa(,9) + smle,9), sulo) =S( 7). sn=ya' . (519)
where . )
P(Z)-ZP'(Z
S"(Z) = 33 (2) (2) for all Z > 0. (5.20)

2 A
Furthermore, in order to comply with the hypothesis of thermodynamic sta-
bility formulated in (1.44), we assume P € C*[0,00) N C?(0, 00),

P(0)=0, P'(Z) >0 for all Z >0, (5.21)
°P(Z)—ZP'(Z >P(z) — 2P’
o< 3T (2) L qup 3T 2P (5.22)
Z z>0 z
and, similarly to (2.44),
. P(2)
1 = Do > 0. 5.23
yn, 3D = o2

The reader may consult Chapter 1 for the physical background of the above
assumptions. As a matter of fact, the presence of the radiative components pg,
er, and sg is not necessary in order to perform the low Mach number limit.
On the other hand, the specific form of the molecular pressure pjs, in particular
(5.23), provides indispensable uniform bounds and cannot be relaxed. Hypotheses
(5.17-5.23) are more restrictive than in Theorem 3.1.

For the sake of simplicity, the transport coefficients u, 7, and s are assumed
to be continuously differentiable functions of the temperature 9 satisfying the
growth restrictions

0 < pu(l+9) < p@) < p(l+19),
0 < () <n(l+ )}for all 9 > 0, (5.24)

0 < k(1493 < k() < k(1 +93) for all ¥ > 0, (5.25)

where p, p, n, Kk, and k are positive constants. The linear dependence of the vis-
cosity coefficients on 9 facilitates considerably the analysis and is still physically
relevant as the so-called hard sphere model. On the other hand, the theory devel-
oped in this chapter can accommodate the whole range of transport coefficients
specified in (3.17-3.23).
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The initial data are taken in the form
0(0,) = 00.e = 0+ 2052, u(0,-) = ug, (0,) =Vpe =0 +e9f),  (5.26)

where
0>0, 9>0, / o) dz =0 for all ¢ > 0. (5.27)
Q

5.1.2 Global-in-time solutions

The following result may be viewed as a straightforward corollary of Theorem 3.1:

Theorem 5.1. Let Q C R3 be a bounded domain of class C*V. Assume that p,
e, s satisfy hypotheses (5.17-5.23), and the transport coefficients p, n, and k
meet the growth restrictions (5.24), (5.25). Let the initial data be given through

(5.26), (5.27), where 983, U e, 1962 are bounded measurable functions, and let
Fewhe(Q).

Then, for any € > 0 so small that the initial data o and ¥ are strictly
positive, there exists a weak solution {gc,us, Y} to the Navier-Stokes-Fourier sys-
tem (5.1-5.7) on the set (0,T) x Q, supplemented with the boundary conditions
(5.15), (5.16), and the initial conditions (5.26). More specifically, we have:

T
b / / QEB(Qe)(attp +u. - V,;Lp) dx dt
0o Ja
T
:/ / b(0e)divyucp dx dt 7/ 00, B(00,)(0,-) dz (5.28)
0o Ja Q
for any b as in (2.3) and any ¢ € C([0,T) x Q);
r 1
. / / (Qeug <O+ 0[ue ®@u.] : Vo + 521)(@,5,19,5)divmgo) dez dt  (5.29)
o Ja
T 1
= / / (SE Ve — 0V F - Lp) dr dt — / (00,cu0e) - (0,-) dz
0o Ja € 9)
for any test function ¢ € C2°([0,T) x Q;R?), ¢ - nlsq = 0;

g? 9
. ( 5 oc|ucl® + oce(oe,9:) — EQEF) (t) dx (5.30)
Q

2

T T q
J / / 958(987198)(6w+ u. - wa) dz dt +/ / © - Vep da dt
0 Q 0 Q 196

{0 @) oo x0) = /Q 00,¢5(00.¢,%0,6)(0, ) dz (5.31)

52
= / ( QO,E|UO,E|2 + QO,ee(QO,87190,E) - 5QEF) dx fO’F a.a. t € (O7T);
Q
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for any p € C([0,T) x Q), with 0. € MT([0,T] x Q),

1 qe
> 2 : — . .
0oz (g 8.+ Vau. — o vzﬁe), (5.32)
where
S. = S(¥., Vou.) = u(9 )(v . + V7u, — 2diveu ]1)
1> 58] xr £ 1> xT £ x £ 3 xr £ (533)
+ n(¥:)diveu, I
and
d: = q(9:, Vi0e) = —k(9:) V.. (5.34)

We recall that the weak solution {g.,u., 9.} enjoys the regularity and in-
tegrability properties collected in Theorem 3.2. Let us point out that smallness
of the parameter ¢ is irrelevant in the existence theory and needed here only to
ensure that the initial distribution of the density and the temperature is positive.

5.2 Dissipation equation, uniform estimates

A remarkable feature of all asymptotic limits investigated in this book is that the
initial values of the thermostatic state variables gg ., U0, are close to the stable
equilibrium state (p,9). As an inevitable consequence of the Second law of thermo-
dynamics, the total entropy of the system is non-decreasing in time approaching
its maximal value attained at (g,®). The total mass and energy of the fluid being
constant, the state variables are trapped in a kind of potential well (or rather
“cap”) in the course of evolution. This is a physical interpretation of the uniform
bounds obtained in this section. Mathematically, the same is expressed through the
coercivity properties of the Helmholtz function Hy = pge—1ps discussed in Section
2.2.3. In particular, the uniform bounds established first in Chapter 2 apply to the
family {0, u., -} of solutions of the primitive system uniformly for ¢ — 0. This
observation plays an indispensable role in the analysis of the asymptotic limit.

5.2.1 Conservation of total mass

In accordance with hypothesis (5.27), the total mass

My = / 0c(t) dz = 0|9 (5.35)

is a constant of motion independent of €. Note that, by virtue of Theorem 3.2,
0: € Cyear([0,T]; L3 (2)), therefore (5.35) makes sense for any t € [0,T]. The case
when the total mass of the fluid depends on € can be accommodated easily by a
straightforward modification of the arguments presented below.
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5.2.2 Total dissipation balance and related estimates

As observed in Section 4.7, the total dissipation balance is the central principle
yielding practically all uniform bounds available for the primitive system. Pur-
suing the ideas of Section 2.2.3 we combine relations (5.30), (5.31) to obtain the
dissipation equality

2
/ (%, =Pcl? + Hy oz 0o) = c0.F ) (1) d + 9. [[0,4] x €] (5.36)
Q
e? 9
= /Q ( 9 00,e[00,c|” + Hy(00,c,00,c) — 590,5F) dz
satisfied for a.a. t € (0,7"), where the function H, was introduced in (2.48).

In addition, as the total mass My does not change in time, relation (5.36)
can be rewritten in the form

[ (e =9 p) @) ar (5.37)

= /Q 2 (Hﬁ(gm'&a) — (0= —0) % Hﬁ(g,ﬁ))(t) da + o {[O’ﬂ v Q}
— 1 2 (90,5 - Q)
= /Q (290,5 uo,e - F) dx
1 OH,(0,9)
+ /Q 22 (Hg(Qo,eﬂ?o,e) —(00,c — 0) 1959 — Hﬁ(@ 19)) dz

(cf. (4.37)).

At this stage, we associate to each function h. its essential part [h.]ess and
residual part [he]res introduced through formulas (4.44), (4.45) in Section 4.7. A
common principle adopted in this book asserts that:

e The “residual” components of all e-dependent quantities appearing in the
primitive equations (5.28-5.31) admit uniform bounds that are exactly the
same as a priori bounds derived in Chapter 2. Moreover, the measure of the
“residual” subset Myes of (0,7) x Q being small, the “residual” parts vanish
in the asymptotic limit € — 0.

e The decisive piece of information concentrates in the “essential” components,
in particular, they determine the limit system of equations. The fact that
the “essential” values of p., ¥. are bounded from above as well as from
below away from zero facilitates the analysis considerably as all continuously
differentiable functions on R? are globally Lipschitz when restricted to the
range of “essential” quantities.

In order to exploit relation (5.37) we need a piece of information concerning
the structural properties of the Helmholtz function H,. More precisely, we show
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that the quantity

aHﬁ(Qa 19)

Hﬁ(@sy 795) - (QE - Q) do

- Hﬁ(97 79)

is non-negative and strictly coercive, attaining its global minimum zero at the
equilibrium state (g, ). Moreover, it dominates both ge(g, ) and s(p, ) whenever
(0,9) is far from the equilibrium state. These structural properties utilized in (5.37)
yield the desired uniform estimates on g., 9. as well as on the size of the “residual
subset” of (0,T) x €.

Lemma 5.1. Let o > 0, ¥ > 0 be given constants and let
Hﬁ(@7 19) = Q(e(g7 19) - 198(97 19))7

where e, s satisfy (5.18-5.23). Let Oess, Ores be the sets of essential and residual
values introduced in (4.39), (4.40).

Then there exist positive constants ¢; = ¢;(0,9), i = 1,...,4, such that
. 0H4(p,0
O ello-of +19-9P) < Hylot) — 0~ 0" 90 (00
<e(lo—of +19 - vP) (5.38)
for all (0,9) € Oess;
O0H (0,9
(i) Hy(0,9) — (e — o) %(Q ) Hy(0,9) (5.39)
. 0H,(0,7)

> — — CACE _

> ot {H,00) (-0 )P (00}

= c3(0,9) > 0
for all (9,9) € Ores;
0H (0,9
(i) 1,09~ (e~ )00 _h,(0,9) (5.40)

do
> ey (Qe(g, J) + o|s(o, 79)|)

for all (9,9) € Ores.

Proof. To begin, write

Hy(0,9) — (¢~ o)
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where

and
G(o,9) = Hy(e, V) — Hy(o, V).

As already observed in Section 2.2.3, the function F is strictly convex attain-
ing its global minimum zero at the point o, while G(p, -) is strictly decreasing for
¥ < 9 and strictly increasing for ¢ > ¢ as a direct consequence of the hypothe-
sis of thermodynamic stability expressed in terms of (5.21), (5.22). In particular,
computing the partial derivatives of H, as in (2.49), (2.50) we deduce estimate
(5.38). By the same token, the function

aHﬁ(Q7 19)

¥+ Hy(o,9) — (0~ 0) 90

- Hﬁ(ga 19)

is decreasing for ¥ < ¢ and increasing whenever ¥ > ¥; whence (5.39) follows.
Finally, as F is strictly convex, we have

aHﬁ(Qa 19)

Hy(0,9) — (0~ o) 90

— Hy(0,9) > ¢(p,9)0 whenever o > 2p,

and, consequently, estimate (5.40) can be deduced from (5.39) and Proposition 3.2.
(I

In order to exploit the dissipation balance (5.37), we have to ensure that its
right-hand side determined in terms of the initial data is bounded uniformly with
respect to ¢ — 0. Since the initial data are given by (5.26), (5.27), this can be
achieved if

{V/00,cu0,c}< is bounded in L2 (4 R?), (5.41)
and
e 19 e — 19 .
{Qélg = % Q} , {19812 =0 } are bounded in L>(2). (5.42)
’ IS e>0 ’ S e>0

Observe that these hypotheses are optimal with respect to the chosen scaling and
the desired target problem.

Consequently, using estimate (5.38) we deduce from (5.37) that

2

ess supte(o,T)H [0 — 0less(t) ‘LQ(Q) -

2

€88 SuPte(O,T)H [Pe — Dless(t) ‘LQ(Q) >
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and, by virtue of (5.40),

€ss SuPte(O,T)” [0z€(0¢, Ve )]res ||L1(Q) < 520» (5.43)
€ss SuPte(O,T)” [0e5(0c,Ue) Jreslz1(0) < e (5.44)

Note that, as a consequence of the coercivity properties of the Helmholtz function
H, established in Lemma 5.1, the quantity

/Q(Qas—Q)Fdx

can be handled as a lower order term.
In addition, we have

ess  sup |\/o-ucllr2ors) <c, 05{[0,T] X Q] < e?c,
te(0,T)

and, as a direct consequence of (5.39),

ess sup | ME[t] | < e,
te(0,T)

where the sets ME.[t] C Q have been introduced in (4.43). Note that the last
estimate reflects the previously vague statement “the measure of the residual set
is small”.

Since the entropy production rate ¢. remains small of order 2, we deduce
from (5.32) that (i) the term 1915 Se : V,u. is bounded in L*((0,T) x ), and, in
accordance with hypothesis (5.25), (ii) V;(J:/¢) is bounded in L%((0,T) x Q).
In particular, we observe that V, 9. vanishes in the asymptotic limit, that is to
say . approaches a spatially homogeneous function. As the pressure becomes
constant in the low Mach number regime, the density is driven to a constant as
well. This observation justifies our choice of the initial data. On the other hand,
it is intuitively clear that we need a uniform bound on the entropy production
rate in order to control the norm of the velocity gradient. In other words, we have
to impose the hypothesis of thermodynamic stability (1.44) for the thermostatic
variables g., ¥ to remain close to the equilibrium state. We can see again the
significant role of dissipativity of the system in our approach to singular limits.

5.2.3 Uniform estimates

In this rather technical part, we use the structural properties of thermodynamic
functions imposed through the constitutive relations (5.17-5.25) to reformulate
the uniform estimates obtained in the previous section in terms of the standard
function spaces framework. These estimates or their analogues will be used repeat-
edly in the future discussion so it is convenient to summarize them in a concise
way.
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B UNIFORM ESTIMATES:

Proposition 5.1. Let the quantities e = e(0,9), s = s(o0,9) satisfy hypotheses
(5.17-5.23), and let the transport coefficients p = p(9), n = n(¥), and kK = K(9)
obey the growth restrictions (5.24), (5.25).

Then we have:

ess sup | ME[t] | < €%c, (5.45)
te(0,T)
Qe — 0
58 Supte(o’T)H |: £ ]ess(t) ‘ L2(Q) =6 (546)
e — 0
< .
e [0 e )
esst S(l(l)pT)/Q ([Qg}rges + [195]365) (t) do < 2c, (5.48)
€(0,
ess s(upT) voeuce| 2 (arsy < ¢, (5.49)
te(0,
oe [[O,T] x Q] < &2, (5.50)
T
| 1Ol < (5.51)
T
e — 0 2
/O H( € )(t)HWLZ(Q)) di<e (5:52)
71 flog(¥2) — log (¥ 2
/ H( 0g(V:) — log ))(t)H at < e, (5.53)
0 e w12(2))
and
T
9
/ H[QSS(Q;’ 8>] (t) i(m at < e, (5.54)
0 res a
T
0¢5(0e, Ue) a
/0 H [ € ]resua(t>‘ La(R3) di<e, (5.5)
T
K(9:) Ve a
t dt < .
/0 H|: e ]res( 5 )() La(;R3) =¢ (5 56)

for a certain g > 1, where the generic constant c is independent of € — 0.

Proof. (i) Estimates (5.45-5.47) and (5.49), (5.50) have been proved in the pre-
vious section. Estimate (5.48) follows immediately from (5.18), (5.43), and the
structural hypotheses (5.21), (5.23).
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(ii) Estimate (5.50) combined with (5.32-5.34) and hypothesis (5.24) gives rise to
T
T 2. 2
IVzue + V,ue — 3d1vmu5]l||L2(Q;R3X3) dt <e. (5.57)
0

On the other hand, we can use estimates (5.49), (5.57), together with (5.45)
and Korn’s inequality established in Proposition 2.1, in order to obtain (5.51).

(iii) In a similar fashion, we deduce from (5.50) a uniform bound
log(4:) ) ’ 2

T
/o {Hvx(%)‘;(m—&-va( €

which, together with (5.47), (5.45) and Proposition 2.2, gives rise to (5.52), (5.53).

} at < e,
L2(9)

(iv) By virtue of the structural hypotheses (5.21), (5.22), we get

los(e,9)] < ¢(1 + ol log(e)] + el log(¥) — log(v)| + ¥*) (5.58)
(cf. (3.39)).
On the other hand, it follows from (5.45) that
1
ess sup || [ Jres(t)llz2(0) < ¢, (5.59)
te(0,1) €

while (5.48) yields

1 5
ess  sup {QS og(0<) ] (t) <cforany1<g< _. (5.60)
te(0,T) € res La($2) 3
Furthermore, by means of (5.48), (5.53),
T 2
—1
/ {QE(IOg(ﬁE) ng))} dt < ¢ for a certain p > 1, (5.61)
0 € reslILP(Q)
and, finally,
193
ess  sup [ E} (t) < cg, (5.62)
te(0,T) € lres Lg (Q)

where we have used (5.48).
Relations (5.59-5.62), together with (5.58), imply (5.54).

(v) In order to see (5.55), we use estimates (5.49), (5.48), and (5.53) to obtain

{ {ge(log(ﬁe) — log(¥))u.

] } bounded in L9(0, T; LI(; R?))
g res/ >0

for a certain ¢ > 1, which, combined with (5.58-5.62), and (5.45), gives rise to
(5.55).
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(vi) Finally, in accordance with hypothesis (5.25),
Ve Ve « log (¥
A Er (A

Y. € )’

where, as a consequence of estimates (5.48), (5.52), and the embedding relation
Wh2(Q) — L°(Q),

VUe

{[0]res e is bounded in L*°(0,T; L*(Q)) N L*(0, T; L3(9)). (5.63)
Thus (5.56) follows from (5.52), (5.53) combined with (5.63) and a simple inter-
polation argument. O

5.3 Convergence

The uniform estimates established in Proposition 5.1 will be used in order to let
e — 0 in equations (5.28), (5.29), (5.31) and to identify the limit problem. As
we have observed in Proposition 5.1, the residual parts of the thermodynamic
quantities related to the state variables p, ¥ are small of order . In order to
handle the essential components, we need the following general result exploited
many times in the forthcoming considerations.
Proposition 5.2. Let {o:}e>0, {U: fe>0 be two sequences of non-negative measurable
functions such that

[0 ]ess — 0V, } .

weakly-(*) in L>(0,T; L*()) as e — 0,
[ﬁgl)]ess - 19(1)

where we have denoted

O’ = € ’ € c
Suppose that
ess sup |ME[t]| < &2c. (5.64)
te(0,T)

Let G € CY(Oess) be a given function, where the sets ME[t], Oecss have been
introduced in (4.43), (4.39), respectively.
Then
G(0e,9¢)]ess — G0, 0G(p,7 0G(p,9
(G0, V)] (e,9) _ 9G(e )Q(1)+ (0,9)
€ do 09
weakly-(*) in L>(0,T; L*(£2)).
If, in addition, G € C?(Oess), then

H [G(IQE7 195)]655 - G(Q7 19) _ aG(Q7 19) [Q(l)] “_~_8G(Q7 19)
c ag e " Jess 99

ey

DM ess < ec.
P i

(5.65)
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Remark: If, in addition, the functions o, ¥ satisfy estimate (5.48), then (5.65)
may be replaced by

9G(0,9)

671‘96 ess — 319 719
H (G0, 9e)] G(o,9) 9G(e )Q§1)+ 0@1)“ < ce.
€ do o L>(0,T;L(R))
(5.66)
Proof. To begin, by virtue of (5.64),
1 1
”5 [G(0,9)]res|lLr () < €c, ”5 [G(0,9)]res|lL2(0) < ¢,
and, consequently, it is enough to show that
G(o:,9:) — G(o,7) 9G(0,9) 1y  9G(0,V)
’ ’ ’ ) 5.67
[ c Jo ™ 0 2 7 o (5.67)

weakly-(*) in L>°(0,T; L*(Q2)).
The next step is to observe that (5.67) holds as soon as G' € C?(Oess ). Indeed
as G is twice continuously differentiable, we have

| [Glen?) = Glon) _(9Gle0)e. ~e | 0G(ad)0. —0y]

N R y!

H [Xs]essHLw((O,T)xQ) < CHGHC?(O

where
ess)”
In particular, we have shown (5.65).

Finally, seeing that

HG(QE,&) - G(o, 19)]

: <16l (|[* 2 7l 11271

we complete the proof approximating G by a family of smooth functions uniformly
in C1(Oess)- O

5.3.1 Equation of continuity

In the low Mach number regime, the equation of continuity (5.28) reduces to the
incompressibility constraint (5.8). In order to verify this observation, we first use
the uniform estimate (5.51) to deduce

u. — U weakly in L*(0,T; W?(Q;R?)) (5.68)

passing to a suitable subsequence as the case may be.
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Furthermore, we have

96792[9679] +|:Q67Q:| 7
3 ess res

where, in accordance with (5.46),

[Qag_ Q} — 0™ weakly-(*) in L>(0,T; L*(2)), (5.69)
ess
while estimates (5.45), (5.48) give rise to

[QS_Q

_ } — 0 in L®(0,T; L3 (Q)); (5.70)
res

whence
O — 0

_ = oY weakly-(*) in L=(0,T: L (). (5.71)

In particular, (5.71) implies
0= — ¢ in L®(0,T5 L3 (), (5.72)

and we can let € — 0 in the continuity equation (5.28) in order to conclude that

T
/ /U-Vl.apdxdt:O
o Ja

for all ¢ € C((0,T) x Q). Since the limit velocity field U belongs to the class
L2(0,T; WH2(; R?)), we have shown

div,U =0 a.a.in (0,T) x 2, U-n|pq = 0 in the sense of traces (5.73)

provided the boundary 0% is at least Lipschitz (cf. Section 10.3 in Appendix).

5.3.2 Entropy balance

With regard to (5.28), we recast the entropy balance (5.31) in the form

AT/QQE(s(gE,ﬂE) —s(e, 19)) (&Wr u. - vzgo) da dt (5.74)

3

T
H(ﬁé‘) 198 1 .
_/O /Q p vw( ; ) Vo do dt+_(050)ciorixa

$(00.e,90.c) — s(0,9
:7/ Qo,e( (00,6, Y0,¢) (0 ))w(o’.) dx
Q

3

to be satisfied for any ¢ € C2°([0,T) x Q).
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Adopting the notation introduced in Proposition 5.2 and using estimate
(5.47) we get

{198—19

A ] — 9 weakly-(*) in L°°(0,T; L*(Q)), (5.75)

passing to a suitable subsequence as the case may be. On the other hand, in
accordance with (5.52),

Ve — 9

. Y1) weakly in L0, T; Wh2(Q)). (5.76)

Note that the limit functions in (5.75), (5.76) coincide since the measure of the
“residual” subset of (0,T") x Q tends to zero as claimed in (5.45).

In order to identify the limit problem resulting from (5.74) we proceed by
several steps:

(1) Write
0c (5(Q57 795)6_ s(o, 19)) = [0c]ess [s(0e, ﬁa)]e;s —s(0,7)
(2] et + [
where, by virtue of (5.48),
%] (Is(ees9)ess = s(@.9)) = 0im L¥(O.T:LE@),  (5.77)

and, in accordance with (5.45), (5.54),

{958(987198)

s } — 01in LP((0,T) x Q) for a certain p > 1. (5.78)
res

Similarly, combining (5.45) with (5.55), (5.68), (5.77), we obtain

[QEE]WS([S(QEA?E)}%S - (o, 19))u5 — 0 in LP(0, T; LP(Q; R?)), (5.79)

and 9
[968(957 6)] u. — 0in LP(O7T; LP(Q; ]RS)) (580)
£ res
for a certain p > 1.

Finally, Proposition 5.2 together with (5.72) yield

(5.81)

[02Jess [5(0c, Ve)]ess — s(0,7) - 9(65(;&;19) 9(1) + 9s(0,7) 19(1))

5 oY

weakly-(*) in L>°(0, T'; L*(; R?)).
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(ii) In a similar way, the entropy flux can be written as

e () =[] () [ ()

where, as a consequence of (5.75), (5.76),

K(0e) de =9\ K)o o T
[195 LSS%( - )—> 9 V0 weakly in L*(0,T; L*(Q; R?)), (5.82)

and, in accordance with (5.45), (5.56),

[/159195)] Va (196) — 01in L*(0,T; L*(Q;R?)) for a certain s > 1. (5.83)
e res g

(iii) Eventually, we have to identify the weak limit D of the product

[5(957 1-96)]655 - S(Qa 79)

[0c]ess u. — D weakly in L*(0,T; L2 (4 RY)).

To this end, we revoke the Div-Curl lemma formulated in Proposition 3.3.
Following the notation of Proposition 3.3 we set

UE _ [Qe]ess [5(967196)}62:5 - S(Qa 19) ;

oo 0 PN 0Dy O] g, (%]

15 Ve
VE = [G(u6)7 Oa 07 0]

considered as vector fields defined on the set ((0,7) x ) C R* with values in R*,
for an arbitrary function G € W1°°(R?).

Using estimates (5.77-5.83), together with (5.50), we can check that U, V.
meet all hypotheses of Proposition 3.3; whence, in agreement with (5.81),

ds(0,9)
0

ds(0,9)
do

[5(957 1-96)]655 - S(Qa 19)

0c]es G(uz) — of oM+ IV)G(w)

for any G, yielding the desired conclusion

[S(Qmﬁa)}ess - S(Qa 19) 65(@7 19) (1) 85(97 19) (1)
[Qe]ess c u. — Q( 8@ % + 90 v )U (584)

weakly in L2(0,T; L2 (; R?)).
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At this stage, we are ready to let ¢ — 0 in the entropy balance equation
(5.74) in order to conclude that

/ / 85 Q’ oW 85(891;’9)79<1))(at<p+U : vw) de dt (5.85)

—/ / p Vm0(1)~vmcpdxdt
0 Q

**/QQ( 9o 0y  + 99 Uy )@(Oa ) dx

for any ¢ € C°([0,T) x Q), where
o) = 70 % ol wealkly-(¥) in L=(Q), (5.86)
13

and

19(()12 _ 190,55_ v N 19(()1) weakly-(*) in L>(0). (5.87)

A remarkable feature of this process is that the entropy production rate represented
by the measure o. disappears in the limit problem (5.85) as a consequence of the
uniform bound (5.50). Loosely speaking, the entropy balance “inequality” (5.74)
becomes an equation (5.85).

To conclude, we deduce from (5.85) that

/Qg(as(agé;ﬁ) O 85(697 )19(1))( 1) da

9s(e, ) 9s(e, V)
= /QQ( 9o Q(()l) + 59 19(()1)) dz for a.a. t € (0,T).

However, since we have assumed that o!) has zero mean and the total mass is
conserved, this relation reduces to

/ I (1) dz = / 1981) dz for a.a. t € (0,T).
Q Q
Assuming, in addition to (5.27), that
/ 95 dz =0 for all e > 0 (5.88)
Q

we conclude
/ IV (t) dz = 0 for a.a. t € (0,T). (5.89)
Q

Clearly, the resulting equation (5.85) should give rise to the heat equation
(5.12) in the OBERBECK-BOUSSINESQ APPROXIMATION as soon as we establish a
relation between ") and 9. This will be done in the next section.
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5.3.3 Momentum equation

The asymptotic limit in the momentum equation is one of the most delicate steps
as the latter contains the convective term o.u. ® u., difficult to handle because of
possible violent time oscillations of the acoustic waves represented by the gradient
component of the velocity.

Incompressible limit. It follows from (5.68), (5.72), combined with the standard
embedding relation W12(Q) — L%(Q), that

o-u. — oU weakly in L2(0,T; L% (Q; R?)). (5.90)
Moreover, we deduce from (5.49), (5.72) that
oeu. — oU weakly-(*) in L>(0,T; L% (;R?)), (5.91)
which, combined with (5.68), gives rise to
01 ® u. — oU ® U weakly in L*(0, T; L% (Q; R¥*3)). (5.92)

As already noted in Section 4.4, we do not expect to have pU® U = pU ® U
because of possible time oscillations of the gradient component of the velocity
field.

Next, as a consequence of (5.48), (5.52),
{9.}e>0 is bounded in L>(0,T; L*(Q)) N L*(0,T; L°(Q)). (5.93)

Thus hypothesis (5.24), together with (5.68), (5.93), and a simple interpolation
argument, give rise to

Se — p(9)(V,U+VLEU) weakly in L7(0,T; L9(Q;R?)) for a certain g > 1. (5.94)

Note that, in accordance with (5.73), div,U = 0.
Now, it is easy to let € — 0 in the momentum equation (5.29) as soon as the
test function ¢ is divergenceless. If this is the case, we get

T
/ / (gU.atgHgU@U : Vmcp) dz dt (5.95)
0 Q

T
=/ / (u(ﬁ)[VxUJerU] t Voo — @mVxF-tp) de dt —/(QUO) ~p dz
o Ja Q
for any test function
0 e C([0,T) x Q;R?), divyp =0in Q, ¢ -nlspg =0,
where we have assumed

ug,. — Uy weakly-(*) in L*(€; RS). (5.96)
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Note that
/QEVszpdx:/QEiQVmepdx
Q€ o ¢

as  is a solenoidal function with vanishing normal trace.

Relation (5.95) together with (5.73) represent a weak formulation of the
incompressible NAVIER-STOKES SYSTEM (5.8), (5.9), supplemented with the com-
plete slip boundary condition

U - nlpo =0, ([V.U+ VLU]n) x njpq =0, (5.97)

provided we can replace oU x U by oU x U. Moreover, the function U satisfies
the initial condition

where the symbol H denotes the Helmoltz projection onto the space of solenoidal
functions (see Section 5.4.1 below and Section 10.6 in Appendix).

The fact that we completely lose control of the pressure term in the asymp-
totic limit is inevitable for problems with ill-prepared data. As a result, the limit
process is spoiled by violent oscillations yielding merely the weak convergence to-
wards the target problem.

Pressure. The pressure, deliberately eliminated in the previous part, is the key
quantity to provide a relation between the limit functions o), 9. We begin by
writing

p(987 795) = [p(@a ﬁe)]ess + [p(987 ﬁe)]resv
where, in accordance with hypotheses (5.21), (5.23),

0 < [P(ee U)lres SC(HJ [QELSJF {ﬁg]m) (5.99)

S 3 3 9

see also (3.32). Consequently, estimates (5.45), (5.48) imply that

< ec. (5.100)
L)

H |: 967 € ]
€ess  sup
te(0,T) res

Thus by means of Proposition 5.2 and estimate (5.100), we multiply the
momentum equation (5.29) on € and let ¢ — 0 to obtain

T
/ / ap 9’ (1)+8p(g’ﬁ)0(1))divmcpdx dt:f/ /ngFwdx (5.101)
0 819 0 Q

for all p € C°((0,T) x ©;R3), which is nothing other than (5.10).
If we assume, without loss of generality, that

/ Fdz=0, (5.102)
Q



168 Chapter 5. Singular Limits — Low Stratification

relation (5.101) yields the desired conclusion

)

(1 _ _9vp (1) e

o =—_"(0,9)9" + F. (5.103)
an agp(gaﬁ)

Expressing 0" in (5.85) by means of (5.103) and using Gibbs’ equation
(2.35), we get

T
/ / ocy(0,9)9M) (atgo +U. V,;Lp) da dt (5.104)
0 Q
T
7/ / (g 9o(0,9)FU - Vo + k(9)V 9D ~Vzg0) da dt
0 Q

——/9019( Do 0y + o9 9y —&—a(g,ﬁ)F)ap(O,-) dz

for any ¢ € Cg°([0,T) x ), where the physical constants c¢,, a are determined
through (4.17), (4.18). Relation (5.104) represents a weak formulation of equation
(5.12) with © = 9| supplemented with the homogeneous Neumann boundary
condition.

Moreover, it follows from estimate (5.49) combined with (5.68), (5.72) that

Vosue — \/QU weakly in L>(0,T; L*(; R?)),
in particular,
U € L>=(0,T; L*(Q;R?*)) N L0, T; WH2(Q; R?)), (5.105)
and, consequently,
div,(U9W) = U - v,0Y e LI((0,T) x Q) for a certain g > 1.

Thus we may use the standard L?-theory for linear parabolic equations com-
bined with the LP? — L9 estimates reviewed in Section 10.14 of Appendix, in order
to conclude that

9 e Wwha(5,T; LI(Q)) N L6, T; W9(Q)) N C([0, T]; LYN)) (5.106)

for a certain ¢ > 1 and any 0 < d < T.
Thus, setting © = 9!, we obtain

0cy(0,9) (@@ +U- VxG))) — 0 Ya(0,)U -V, F — div,(k(9)V,0) =0 (5.107)
for a.a. (t,x) € (0,T) x Q,

V.0 -n|ag = 0 in the sense of traces for a.a. t € (0,7), (5.108)
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and

0s(0,9) (1) N 0s(0,1)

1 .
9o Qo 59 198 ) 4 a(o, 19)F) a.a.in Q. (5.109)

ep(,)0(0,) = o

Note that we can take § = 0 in (5.106) as soon as the initial data in (5.109) are
more regular (see Section 10.14 in Appendix).
Finally, we deduce the celebrated Boussinesq relation

r+ pa(0,)© =0 (5.110)
putting
— 1) _ e F
r=p (5.111)
9ep(0,7)

in (5.103). Note that o) can be replaced by 7 in (5.95) as the difference multiplied
by V. F is a gradient, irrelevant in the variational formulation based on solenoidal
test functions.

5.4 Convergence of the convective term

So far we have almost completely identified the limit problem for the full NAVIER-
STOKES-FOURIER SYSTEM in the regime of the low Mach number and low strati-
fication, specifically,

Ma=¢, Fr=+/e, ¢ — 0.

The only missing point is to clarify the relation between the weak limit oU ® U
and the product of weak limits pU ® U in the momentum equation (5.95).
As already pointed out in Section 4.4.1, we do not really expect to show that

oUx®U=pUxU,

however, we may still hope to prove a weaker statement

T T
/ / oU®U:V,pdz dt:/ /[QU@U] : Ve da dt (5.112)
o Ja 0o Ja

for any
ZRS Ccoo((ovT) X Q;R‘S)’ divz@ =0, (2 n|69 =0.

Relation (5.112) can be interpreted in the way that the difference
div, (QU RU-oU® U)

is proportional to a gradient that may be incorporated into the limit pressure;
whence (5.112) is sufficient for replacing oU ® U by pU® U in (5.95) as required.
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The remaining part of this section is devoted to the proof of (5.112). The
main ingredients include:

e Helmholtz decomposition of the momentum;
e proof of compactness of the solenoidal part;

e analysis of the acoustic equation governing the time evolution of the gradient
component.

5.4.1 Helmholtz decomposition

Before commencing a rigorous analysis, we have to identify the solenoidal part
(divergenceless, incompressible) and the gradient part (acoustic) of a given vector
field. The following material is classical and may be found in most of the modern
textbooks devoted to mathematical fluid mechanics (see Section 10.6 in Appendix).

B HevLMmHOLTZ DECOMPOSITION:

A vector function v : Q — R? is written as

1
v= Hlv] + H-[v] ,
i N~ 7
solenoidal part  gradient part
where

H'[v]=V,"7,

AV =div,vin Q, V,¥ -nlpg=v-n, / v dx = 0. (5.113)
Q

The standard variational formulation of problem (5.113) reads
/VI-IIJ'VJ;QO dq:z/v-Vl.ap dz, /\I'dm:O (5.114)
Q Q Q

to be satisfied for any test function ¢ € C2°(Q). In particular, as a direct con-
sequence of the standard LP-theory of elliptic operators (see Section 10.2.1 in
Appendix), it can be shown that the Helmholtz projectors

L[ Em
H[v]

map continuously the spaces LP(£2;R3) and WP(£;R?) into itself for any 1 <
p < 0o as soon as Of) is at least of class C2.
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5.4.2 Compactness of the solenoidal part

Keeping in mind our ultimate goal, meaning a rigorous justification of (5.112),
we show first that the solenoidal part of the momentum HJp.u.] does not exhibit
oscillations in time; in particular, it converges a.a. in the set (0,7) x . To this
end, take H[p], » € C([0,T) x Q;R3), p - n = 0, as a test function in the
variational formulation of the momentum equation (5.29). Note that the normal
trace of H[p] vanishes on 92 together with that of p. Consequently, in accordance
with the uniform estimates obtained in Section 5.2, notably (5.46), (5.48), and
(5.49), we conclude that

H[o.u.] — H[pU] = oU in Cyear ([0, T]; L (€4 R?)), (5.115)

where we have used (5.73). Note that, similarly to (5.95), the singular terms in
equation (5.29) are irrelevant as div,H[p] = 0.
In addition, by virtue of (5.71), (5.115), we have

oH[u.] -u. = (sH[® ™ “u]+ Hlpou]) - u. — o|UJ* weakly in L'(2);

€
T

/ / H[u.]|* dz = / Hu.]  u. dz H/ |U|? dz.
0o Ja Q Q

As U = H[U]J, the last relation allows us to conclude that

in particular,

H[u.] — U in L?(0,T; L*(; R?)). (5.116)
Coming back to (5.112) we write
0:Uu: ¥ U, = H[Qaue] R ue + HL[QEUE} ® H[ue] + HL[QEUE] 0y Hl [uEL

where, by means of (5.68), (5.115), the compact embedding W12(Q2) — L?(Q),
and the arguments used in (3.232-3.233),

H[o.u.] ® u. — gU ® U weakly in L?(0,T; L2 (Q; R**?)). (5.117)
Moreover, combining (5.116) with (5.90) we infer that
H'[p.u.] ® H[u.] — 0 weakly in L*(0, T; L2 (Q; R3*3)). (5.118)

In the previous discussion we have repeatedly used the continuity of the Helmholtz
projectors on LP and WP,
In view of (5.117), (5.118), the proof of relation (5.112) reduces to showing

T
/ / H'[p.u.] @ H [u] : Voo do dt — 0 (5.119)
0 Q

for any
p e Cgo((07T> X Q;Rd)7 leJ,QO = 07 "2 n|BQ =0.
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A priori, our uniform estimates do not provide any bound on the time deriva-
tive of the gradient part of the velocity. Verification of (5.119) must be therefore
based on a detailed knowledge of possible time oscillations and their mutual can-
cellations in the acoustic waves described by means of H*[g.u] governed by the
acoustic equation introduced in Section 4.4.1. Accordingly, the next three sections
are devoted to a detailed deduction of the acoustic equation and the spectral anal-
ysis of the corresponding wave operator. The proof of relation (5.119) is postponed
to Sections 5.4.6, 5.4.7.

5.4.3 Acoustic equation

A formal derivation of the acoustic equation was given in Section 4.4.1. Here we
consider a variational formulation in the spirit of Chapter 2. To this end, we write
system (5.28-5.29) in the form:

T
/ / (eggl)atgo + V.- Vzgo) dz dt =0, (5.120)
0 Q
for any ¢ € C((0,T) x ),

/T/ (eve.at<p+ [[p(ga’ﬁa)}e“ —pleV) _ QF] divzgo) de dt  (5.121)
0 Q g

T T
:/ /(Q—QE)V$F~<pdxdt+/ /hizvxgodxdt
0o Ja 0 Ja

for any p € C°((0,T) x Q;R3), ¢ - n|sq = 0, where we have set

[P(0e, V)] res
13

le) _ Qs — 0 L
g

, Ve =p.u., and h; =eS; —€0.u: @u, —

Similarly, the entropy balance equation (5.31) can be rewritten with help of
(5.28) as

ATLE(QES(QE7ﬁS)E_ s(e, ﬁ))ﬁtgo da (5.122)

T
= /(; /th . VJ,SD dx dt - <UE; SD)[M;C]([O,T]xQ)
for any ¢ € C2°((0,T) x ), where

k(9.
h? = 59 )Vzﬁa + (QES(Q7 79) - QES(Q57795)) Ue.

Following the ideas delineated in Section 4.4.1 we have
Ve — U

[p(ee, Ve)]ess — P2, ¥) _ Op(o, V) o Ip(e. 19)19(1) LR 9 —
€ do °° 09 ¢ & e e
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and, analogously,

5(963 196) - 5(Q7 19)

0e . (5.123)
8963196 75@7"9 89671-96 75@7"9
- |:QE ( )E ( )]ebb + |:QE ( )E ( )]res
9s(0,9) (1y  0s(0,9) 4 5(0e,7) — s(0,9) 4
— 9 - he,
Q|: 8@ & * 09 € ] * |:Q g :|res + €

where, by virtue of Proposition 5.2, specifically (5.65),

ess sup / |h3(t)| dz < ec, (5.124)
te(0,1) Jo

ess sup / |hi(t)] dz < ec, (5.125)
te(0,1) Jo

since p and s are twice continuously differentiable on the set (0, 00)2.
Now, we rewrite system (5.120-5.122) in terms of new independent variables

S(QE7 1-96) - S(Qa 79)

1
Te = (wygl) + AQE
w 13

7QF)7 V6:Q5u67
where we have set

|B9p(0,9)|? and 4~ Pop(@9)

w = 0,p(0,9) + = .
ep(e.?) 0* 0ys(0,V) 0 0ys(0,V)

(5.126)

After a bit lengthy but straightforward manipulation we arrive at the system

T A T
/ / (ErgatcerVE«Vmgo) dz dt = [/ / h?.V,¢ dz dt — (o; cp)] (5.127)
0o Ja wbtjo Ja

for any ¢ € C°((0,T) x Q),

T
/ / (EVE - 0o + wrgdivl.go) dz dt (5.128)
0o Ja

T T
- / /(g 0 )VoF - da dt +/ / (h; Vg — hi’divzgo) da dt
0 Q 0 Q

for any ¢ € C°((0,T) x ;R?), ¢ - n|gq = 0. System (5.127), (5.128) represents
a non-homogeneous variant of the acoustic equation (4.26).
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Our ultimate goal in this section is to show that the quantities on the right-
hand side of (5.127), (5.128) vanish for ¢ — 0. In order to see this, we use first the
uniform estimates (5.46), (5.48) to obtain

Qe — 0
ess sup |[(ge — 0)VLF| s =g ess sup ‘ VIF‘ <ec,
te(0,T) It ) ”L3 (SR?) te(0,T) € L3 (R3)
(5.129)
and, by virtue of (5.92), (5.94), (5.100),
||h;||Lq(O,T;L1(Q;R3X3)) < gc for a certain ¢ > 1. (5.130)

In a similar way, relation (5.44) together with (5.45), (5.48) give rise to

ess sup (5.131)

te(0,7)

[ acte 777,

<ec
L1(Q)

Finally, writing
2 5(195) Ve . [Qes(gmﬁa)}ess - QS(Qa 79)

h; =¢ 9. Ve - 5( - )u6

e [QES(QE7 195)

J)u,
5 5(0,Y)u

| et
res 3

we can use estimates (5.51), (5.53), (5.56), and (5.71), together with Proposition
5.2, in order to conclude that

||hg||Lq(07T;Lq(Q;R3)) < ec for a certain ¢ > 1. (5.132)

Having established all necessary estimates, we can use (5.123-5.125), together
with (5.129-5.132), in order to rewrite system (5.127), (5.128) in a more concise
form. We should always keep in mind, however, that the resulting problem is
nothing other than the primitive NAVIER-STOKES-FOURIER SYSTEM conveniently
rearranged in the form of an acoustic analogy in the spirit of Lighthill [135] dis-
cussed in Section 4.5.

B SCALED ACOUSTIC EQUATION:

T
/ / (”eat@ + V.- Vzgo) dz dt
0 Q
A T
= " <A th -V do dt — <0—5;S0>[M;C]([O,T]><Q)> (5.133)

for any ¢ € C((0,T) x Q),
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T
/ / (svg g+ wredivzgo) de dt
0 Q
T
:/ / (h§ : ngo—l—hgwp) da dt (5.134)
0 Q
for any ¢ € C2°((0,T) x Q;R3), ¢ - nlspq = 0.

In accordance with the previous estimates, the functions h?, h?, and h® satisfy

€ £

b2 || Lao. .01 (:r?)) + D] La(o, 701 (q:r?)) < €€,
{ (0,T5L1 (24R?)) (0,511 (@:R?) (5.135)

||h§||Lq(O,T;L1(Q;R3><3)) <ec

for a certain ¢ > 1, and, in accordance with (5.50), oo € M™([0,T] x Q) is a
non-negative measure such that

| {oe; ‘P>[M;C]([O,T]XQ) | < 620||90||(;([(),T]XQ)- (5.136)

5.4.4 Formal analysis of the acoustic equation

In view of estimates (5.135), (5.136), the right-hand side of system (5.133), (5.134)
is small of order . In particular, these terms are negligible in the fast time scaling
T = t/e as we have observed in Section 4.4.1. In order to get a better insight
into the complexity of the wave phenomena described by the acoustic equation,
we perform a formal asymptotic analysis of (5.133), (5.134) in real time ¢, keeping
all quantities of order £ and lower. Such a procedure leads formally to the system

£dyre + div, V. = Gl (5.137)
€0 Ve +wV,r. = eG2, (5.138)
with
1 A : 2

CGe = Ew (dw“hf + (o%; <P>[M;C]([0,T]xﬂ)) . (5.139)

1
G2 = (divyh? —hf). (5.140)

3

Solutions of the linear system (5.137), (5.138) can be expressed by means of
Duhamel’s formula

s (O[S0 [ () [&D]) o

where
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is the solution group of the homogeneous problem
R+ div,Q =0, 0;Q+ wV.R, Q- 1’1|ag =0, R(O) = Ry, Q(O) = Qo.

We easily deduce the energy equality

/Q; (wR2 + \Q|2) (t) dz = /Q ; (ng + |Q0|2) dz

satisfied for any ¢ € R. In particular, the mapping t — S(t) represents a group of
isomorphisms on the Hilbert space L?(2) x L?(Q;R3).

For the sake of simplicity, assume that G, G2 are more regular in the z-
variable than guaranteed by (5.135), (5.136), namely

||G;||Lq(O’T;W1,2(Q)) <c, ||Gg||Lq(07T;W1,2(Q;R3)) < ¢ for a certain ¢ > 1

uniformly with respect to e.
Writing

O 1= OV [ LEC)ER]) o

we observe that the family of mappings

nn- (69 )L 6() (8] o

is precompact in the space C([0,T]; L*(Q) x L?(£;R3)) provided

w

7”'5(0) — T in L2(Q)7 VE(O) — V() in L2(Q, RS)
Consequently, we have

SUDP;¢(0,T] [re(t) — Re (V)] 22(0) — 0,
for e — 0,
supsefo,7] [ Ve(t) = Qe(t)llL2(irs) — 0

[Eol=s(V[w ]+ [[B9] e e

and where [F!, F?] denote a weak limit of

s(-O[ &0 ]

where

in L9(0,T; L*(Q) x L*(Q;R3)).
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Finally, (5.142) can be written in the form

eOi R, + div,Q. = cH?, (5.143)
€0 Q. + wV, R, = EH?, (5.144)

HL(1) Y [ FA )
2 =5 2 :
iy | =5 () [0

System (5.143), (5.144) may be regarded as a scaled variant of Lighthill’s
equation (4.36) discussed in Section 4.5, where the acoustic source terms can be
determined in terms of fized functions F'', F2. For a fixed € > 0, system (5.143),
(5.144) provides a reasonable approximation of propagation of the acoustic waves
in the low Mach number regime.

In practice the functions F', F2, or even their oscillating counterparts H?,
H2, should be fixed by experiments. This is the basis of the so-called hybrid
methods in numerical analysis, where the source terms in the acoustic equation
are determined by means of a suitable hydrodynamic approximation. Very often,
the limit passage is performed at the first step, where the functions G1, G? are
being replaced by their formal incompressible limits for e — 0 (see Golanski et al.
[101]). As we have seen, however, the effective form of the acoustic sources has to
be deduced as a kind of time average of highly oscillating quantities on which we
do not have any control in the low Mach number limit. This observation indicates
certain limitations of the hybrid methods used in numerical simulations. Indeed
as we show in Chapter 9, any method based on linear acoustic analogy can be
effective only for problems with well-prepared data. This is due to the fact that
the wave operator used in (5.143), (5.144) is linear thus applicable only to small
perturbations of the limit problem. In the case of ill-prepared data, the non-linear
character of the equations, in particular of the convective term, must be taken into
account in order to obtain reliable results. These topics will be further elaborated
in Chapter 9.

The purpose of the previous discussion was to motivate the following steps
in the analysis of the low Mach number limit. In particular, we shall reduce the
problem to a finite number of modes represented by the eigenfunctions of the
wave operator in (5.133), (5.134) that are smooth in the z-variable. Inspired by
the formal approach delineated above, we show that the non-vanishing oscillatory
part of the convective term can be represented by a gradient of a scalar function
irrelevant in the incompressible limit.

with

5.4.5 Spectral analysis of the wave operator

We consider the following eigenvalue problem associated to the operator on the
left-hand side of (5.133), (5.134):

div,w = A\qg, wVzq=Aw in Q, w-n|spg =0. (5.145)
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System (5.145) can be reformulated as a homogeneous Neumann problem

)\2
—Apg=Agin Q, Viq-nlpg =0, —A="". (5.146)

w
As is well known, problem (5.146) admits a countable system of eigenvalues
0:A0<A1§A2§

with the associated system of (real) eigenfunctions {g, }°2 , forming an orthogonal
basis of the Hilbert spaces L%(£2) (see Theorem 10.7 in Appendix). The correspond-
ing (complex) eigenfunctions w,, are determined through (5.145) as

winii\/: Vagn, n=1,2,....

Furthermore, the Hilbert space L?(2;R?) admits an orthogonal decomposi-
tion
L*(R%) = L (4 R%) @ L2(Q; R?), (5.147)

where .
LI R%) = closureLa{Span {\/:) W, 20:1}7
and where the symbol L2 denotes the subspace of divergenceless functions
L2(Q;R?) = closurez2{v € C° (% R3) | div,v =0 in Q}

(see Sections 10.6, 10.2.2 in Appendix).

5.4.6 Reduction to a finite number of modes

Having collected the necessary material, we go back to problem (5.119). To begin,
we make use of spatial compactness of {u.}e~¢ in order to reduce the problem to
a finite number of modes associated to the eigenfunctions {i w,}2°; introduced
in (5.147). To this end, let

Py : L2(Q;R?) — span{ \;:) Wi tn<n, M =1,2,...

denote the corresponding orthogonal projectors. Note that Pj; commutes with
H* and set
Hy,[v] = PyyHY [v] = HY [Py v].

For any function v € L'(2;R?) we introduce the Fourier coefficients

aplv] = Jw /QV - w,, da (5.148)
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along with a scale of Hilbert spaces HS'(Q;R?) C L2(€;R?) endowed with the
norm

00
VI3 = 3 AZlan v
n=1

where {A,}5°, is the family of eigenvalues associated to the Neumann problem
(5.146). It is easy to check that || - || 1 (o;r#) is equivalent to the standard Sobolev

norm || - [[y1.2(qrs) restricted to the space H, (€;R?).
A straightforward computation yields

||Hl-[v} —Hf\‘/[[V}HQH;x] = Z A%l‘an[v}P < Ay o2 Z A%Z‘an[v}F (5.149)
n=M n=M

= AMal—aQHHL[V] — Hﬁ[vm?{? (R for as > .

Moreover, since H) = L2 and H,(;R?) — L°(Q;R?), a simple interpolation
argument yields

H;(Q;]RS) — L°(Q;R?) whenever a > 0

o (5.150)

Consequently, writing the quantity (5.119) in the form
T
/ / H* [que] ® Hl[ue] : Ve do dt
0o Ja
T
= / / H'[o.u.] @ Hy[u.] : Voo do dt
0o Ja

T 1 1 1 . T
+A AH[WH®GINA*HMmMVwM at

we can use the uniform estimate (5.91), together with (5.149), (5.150), in order to
conclude that

T
‘ / / H'[o-u.] ® (H [u.] — Hy[u.]) : Voo do dt| < cApp 20
0o Ja

uniformly with respect to e — 0 for any fixed ¢, where Ap; — oo for M — oc.
Similarly, by means of (5.150) and a simple duality argument,

1
| B ) = B ] oy < M0 vI2y

where we have identified v with a bounded linear form on W12(Q; R3) via the
standard Riesz formula

<V§S0>[W1,2]*;W1,2 = /QV - dzx.



180 Chapter 5. Singular Limits — Low Stratification

In view of these arguments, the proof of (5.119) reduces to showing

T
/ / H; [o-u.] ®@ Hi [u] : Voo dz dt — 0,
0o Ja

or, equivalently, in agreement with (5.72),

T
/ / Hj;[o-uc] @ Hy[oou] : Vi dz dt — 0, (5.151)
0 Q

for any fixed M > 1 and any ¢ € C>((0,T) x & R3), div, =0, ¢ - n|apg = 0.

In principle, the operator Hy; in (5.151) could have been replaced by any
smoothing operator, for instance, a spatial convolution with a suitable family of
regularizing kernels. The advantage of our choice based on the spectral decompo-
sition of the wave operator is that the problem is reduced to a finite number of
ordinary differential equations.

5.4.7 Weak limit of the convective term — time lifting

The analysis of the asymptotic limit of system (5.1-5.4) will be completed as soon
as we establish (5.151). To this end, we exploit the fact that the time oscillations
of the quantities Hy;[o-u.] are completely determined by means of the scaled
acoustic equation (5.133), (5.134).

We start noticing that equation (5.133) contains the measure o, as a forcing
term. In particular, the corresponding solutions of the acoustic equation (5.133),
(5.134) may not be continuous with respect to time. In order to eliminate this
rather unpleasant phenomenon, we use the method of time-lifting introducing the
“primitive” 3. through formula

(Ees Pl nserorxe) = (0 I[eD meorixe -

where we set

I[p](T, ) = /OT (t,x) dt for all ¢ € C([0,T] x Q).

Accordingly, system (5.133), (5.134) can be rewritten in the form

// £Z.01p+ V. - vmw d:cdt //h2 2 dx dt (5.152)

for any ¢ € C((0,T) x Q),

T T
/ / (EVantcerwZEdivch) da dt :/ / (hg : vm<p+h§.¢) da dt (5.153)
0 Q 0 Q
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for any p € C°((0,T) x Q;R3), ¢ - n|sq = 0, where we have set

(0e;0e) — s(0,9)
€

A
h? =h3 + Nl

1 S b))
Z. = w (WQS) + Ao. —oF+ A ;)7 V. = ocu,,

Note that, by virtue of the standard representation theorem (Theorem 0.2),
the quantity X, can be viewed as a bounded (non-negative) linear form on the
Banach space L'(0,7;C(2)) that can be identified with an element of the dual
space L>(0,T; MT(Q)). As a matter of fact, it is easy to check that

(Ze(7): D) anicyey = i (0960 uicyo.rixay » @ € C(8), (5.154)
for any 7 € [0,T'), where
lift <7,
Ys(t) =13 i(t—r7)forte (r,7+96),
0ift>r7+6.

In particular, as a direct consequence of the uniform bound established in (5.50),
we get

ess sup ||Ze(t)[| ppr ) < lloell pat o7y x0) < e2c. (5.155)
te(0,T)

Accordingly, we have identified

/QZELp dz = (3 L/7>[M;C](Q) (5.156)

everywhere in (5.152), (5.153).

Loosely speaking, possible instantaneous changes of .. are matched by those
of the entropy density so that the quantity Z. remains continuous in time. Note
that the wave equation (5.152), (5.153) is well posed even for measure-valued initial
data as the space of measures can be identified with a subspace of a Sobolev space
of negative order.

For ¢y, A, solving the eigenvalue problem (5.146), we take
@(tvx) = d](t)Qn(x)a 1/1 € C(?O(OaT)

as a test function in (5.152), and

@(tax) = 1/)(t) Ve, ¥ € CSO(O,T),

1
VAR
as a test function in (5.153). After a straightforward manipulation, we deduce a
system of ordinary differential equations

satbn[Zg} - \/Anan [VE] = X;,’rﬂ
€atCLn 17

5.157
[VE} + w\/Anbn[ZE} - Xz,n’ n= ( )
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to be satisfied by the Fourier coefficients a,, defined in (5.148), and

iz = [ Zeay
Q
with convention (5.156). Here, in agreement with (5.135), (5.155),
||X;,n||L1(0,T) + ||Xg,n||L1(O,T) < ecfor any fixedn =1,.... (5.158)

Moreover, it is convenient to rewrite (5.157) in terms of the Helmholtz pro-
jectors, namely

sat[Ze]M + le:L’(HJ]\_J[QEUE}) = X;,M7 (5 159)
5atH*4[96u6} + WV [Z:m = X?,M? .
where we have set
M
ANED VA
n=1
and where, by virtue of (5.158),
IXearll o,y xe) + X2 arll L0,y <3y < ec (5.160)

for any fixed M > 1. Let us remark that both [Z:]ps and Hi;[p-u.] are at least
twice continuously differentiable with respect to  and absolutely continuous in ¢
so that (5.159) makes sense.

Now we are in the situation discussed in Section 4.4.1. Introducing the po-
tential W, a7,

V.U, = Hyloou.], / U,y dz =0,
Q

we can rewrite the integral in (5.151) as

T T
/ / H*/[[Qaue] ® Hﬁ[@eua} :Vzp dr dt = —/ / Ax‘I’E,MVl-\IJE’M - da dt
0 Q Q

provided ,
B Ccoo((ovT) X Q;Rd)v divz@ = Oa ® - n|69 =0.

Furthermore, keeping in mind that ¢ is a solenoidal function with vanishing
normal trace, meaning orthogonal to gradients, we can use equation (5.159) in
order to obtain

/ / AV, yVeWe - de dt

= / / M VaeWenr - Opp da dt

+ / / X;,MHJ\L/[[QEUS} S+ [Ze]Mf(iM . L,O) dz dt,
0 Q
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where, in accordance with the uniform bounds established in (5.160), the right-
hand side tends to zero as ¢ — 0 for any fixed ¢ (cf. the formal arguments in
Section 4.4.1). Thus we have shown (5.151) yielding the desired conclusion (5.112).
Accordingly, the term oU ® U can be replaced by oU ® U in the momentum
equation (5.95), which, together with (5.73), (5.107), represent a weak formulation
of the OBERBECK-BOUSSINESQ APPROXIMATION. We shall summarize our results
in the next section.

5.5 Conclusion — main result

In this chapter, we have performed the asymptotic limit in the primitive NAVIER-
STOKES-FOURIER SYSTEM in the case of low Mach number and low stratification.
We have identified the limit (target) problem as OBERBECK-BOUSSINESQ AP-
PROXIMATION. In the remaining part, we recall a weak formulation of the target
problem and state our convergence result in a rigorous way. In addition, we discuss
validity of the energy inequality for the target system and the problem of a proper
choice of the initial data (data adjustment). The fact that the weak formulation
of the limit momentum equation is based on solenoidal test functions should be
viewed as the weakest point of this framework, based on the ideas of Leray [132]
and Hopf [115]. The reader will have noticed that the pressure or rather the nor-
mal stress II is in fact absent in the weak formulation of the limit problem and
may be recovered by the methods described in Caffarelli et al. [37]. Apparently,
we were not able to establish any relation between II and the asymptotic limit of
the thermodynamic pressure p(oc, 9;).

5.5.1 Weak formulation of the target problem

We say that functions U and © represent a weak solution to the OBERBECK-
BOUSSINESQ APPROXIMATION if

U € L*(0,T; L2(;R?)) N L2(0, T; WH2(; R3)),
© € WLH(0,T]: L()) 1 L, (0, T)s W24()) 1 (0, T; L4(2))
for a certain ¢ > 1, and the following holds:
(i) Incompressibility and impermeability of the boundary:
div,U =0 a.a.on (0,7) x 2, U-n|pg = 0 in the sense of traces. (5.161)

(ii) Incompressible Navier-Stokes system with complete slip on the boundary:

T
/ / (QU O +oURU: Vmcp) dz dt (5.162)
0o Ja

_ /OT /Q (4)[V2U + VIU]: Vo = 1V, F - ) i dt - /Q(QUO) A
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for any test function
0 € C([0,T) x Q;R3), divy =01in Q, ¢ -n|pq = 0.
(iii) Heat equation with insulated boundary:

ocy(0,9) (at@ +U- vz@)) — div, (k(9)V,0)

(5.163)
= p 9a(p,9)U -V, F a.a.in (0,T) x Q,
V0 - nlgg = 0 in the sense of traces for a.a. t € (0,7, (5.164)
©(0,-) = O¢ a.a. in Q. (5.165)
(iv) Boussinesq relation:
r+ oa(o,9)0© = 0. (5.166)

The integral identity (5.162), together with the incompressibility constraint
imposed through (5.161), represent the standard weak formulation of the incom-
pressible NAVIER-STOKES SYSTEM (5.8), (5.9), supplemented with the complete
slip boundary conditions

U - nlpq =0, [V,U+ VIUn x n|gg = 0. (5.167)

Moreover, it is easy to check that U € Cyeax ([0, T]; L2(£;R?)) and

/U(07~)~Lpdx:/Uo-apdx for all p € C°(0), dive =0, ¢-nlsq =0,
Q Q

in other words,
U(Ov ) = H[Uo]v

where H is the Helmholtz projection onto the space of solenoidal functions. This
fact can be interpreted in terms of the asymptotic limit performed in this chapter
in the sense that the piece of information provided by the gradient component
Hl[uo,a] is lost in the limit problem because of the process of acoustic filtering
removing the rapidly oscillating acoustic waves from the system. This rather un-
pleasant but inevitable feature obviously disappears if we consider well-prepared
data, specifically,
H'[ug] — 0 in L*()

(cf. Section 4.6). A similar problem connected with the initial distribution © of
the limit temperature will be discussed in the remaining part of this chapter. We
would like to point out, however, that considering well-prepared data in all state
variables would eliminate completely the heat equation, giving rise to a system
with constant temperature.
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5.5.2 Main result

We are in a position to state the main result concerning the asymptotic limit
of solutions to the complete NAVIER-STOKES-FOURIER SYSTEM in the regime of
low Mach number Ma = e and under low stratification — the Froude number
Fr= \/e. We recall that the underlying physical system is energetically isolated,
in particular, the normal component of the heat flux vanishes on the boundary.
The boundary is assumed to be acoustically hard, meaning, the complete slip
boundary conditions are imposed on the fluid velocity. The initial state of the
system is determined through a family of ill-prepared data. The system is driven
by a potential force V,F, where F' is a regular time independent function.

B Low MAcH NUMBER LIMIT — LOW STRATIFICATION:

Theorem 5.2. Let Q C R3 be a bounded domain of class C*V. Assume that p,
e, s satisfy hypotheses (5.17-5.23), with P € C'[0,00) N C?(0,0), the transport
coefficients u, n, and K meet the growth restrictions (5.24), (5.25), and the driving
force is determined by a scalar potential F' = F(z) such that

Fewh>(Q), / Fdz=0.
Q

Let {0e,uc,V:}es0 be a family of weak solutions to the scaled Navier-Stokes-
Fourier system (5.1-5.7) on the set (0,T) x Q, supplemented with the boundary
conditions (5.15), (5.16), and the initial data

98(07 ) =0 + EQ(()27 u6(07 ) = Ug,e, 198(07 ) = 190,5 =19 + 519(()27

where
0>0, 9>0

are constant, and

/ 9(()12 dz = / 79(()13 dz =0 for all £ > 0.
Q o
Moreover, assume that
962 — 08" weakly-(*) in L),
o — Uy weakly-(*) in L( R?), (5.168)
19(()2 — 19(()1) weakly-(*) in L>°(Q).

Then

ess sup [loe(t) — ol 5. <ec
te(0.7) € L3(Q) ’
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and, at least for a suitable subsequence,

u. — U weakly in L*(0,T; WH?(Q; R?)),
e — 10

.= 19&1) — © weakly in L?(0,T; WH2(Q; R?)),

where U and © solve the Oberbeck-Boussinesq approximation in the sense speci-
fied in Section 5.5.1, where the initial distribution of the temperature ©g can be

determined in terms of g(()l), 19(()1), and F', specifically,

@(Oa ) =0 =

0 (0s(0,9) (1) , 0s(0,9) 1
19)( o+ 19(())+a(@,19)F). (5.169)

colo, g0 % Y,

5.5.3 Determining the initial temperature distribution

As indicated by formula (5.169), determining the initial distribution of the temper-
ature represents a rather delicate issue. Note that the initial state of the primitive
NAVIER-STOKES-FOURIER SYSTEM is uniquely determined by three state variables
{00,e,U0,¢, %0, }, while the limit OBERBECK-BOUSSINESQ approximation contains
only two independent state functions, namely U and ©. On the other hand, de-
termining the initial distribution of © in (5.163) requires the knowledge of g(()l) -
a meaningless quantity for the limit problem! Here, similarly to Section 5.5.1, an
extra hypothesis imposed on the data may save the game, for instance,

o) = 9% 78 gin L2(Q) for £ — 0. (5.170)
' €
An alternative choice of data will be discussed in the next section.
Obviously, the above mentioned problems are intimately related to the ex-
istence of an initial-time boundary layer resulting from the presence of rapidly
oscillating acoustic waves discussed in Section 5.4.

5.5.4 Energy inequality for the limit system

It is interesting to see if the resulting OBERBECK-BOUSSINESQ SYSTEM specified
in Section 5.5.1 satisfies some form of the kinetic energy balance. Formally, taking
the scalar product of the momentum equation (5.9) with U we obtain

d1

/Q\UP dm—&—u(ﬁ)/WwU—&-V;‘fU\g dx:/rvxFU de,  (5.171)

where r obeys Boussinesq’s relation (5.166). However, for the reasons explained in
detail in the introductory part of Chapter 2, the weak solutions are not expected
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to satisfy (5.171) but rather a considerably weaker energy inequality

1

/ o[U2() dz + M) / / V.U + VU dz dt (5.172)
2 Q 2 0 Q

1 T
< /Q|U0\2 dx—i—/ /rvxF-de dt
2 Q 0 Q

for a.a. 7 € [0,7T]. The weak solutions of the incompressible Navier-Stokes sys-
tem satisfying, in addition, the energy inequality (5.172) were termed “turbulent”
solutions in the seminal paper of Leray [132].

A natural idea is to derive (5.172) directly from the dissipation equality
(5.37). To this end, however, supplementary assumptions have to be imposed on
the family of initial data. In addition to the hypotheses of Theorem 5.2, suppose
that (1) (1)

Q0. = 0 >
ug — Up, pa.a. inQ, (5.173)
19(()2 — 19(()1)
in particular, by virtue of hypothesis (5.168), the data converge strongly in LP(2)
for any 1 < p < oo. Still relation (5.173) does not imply that the initial data are

well prepared.
We recall that, in accordance with (5.71), (5.76),

le) = QEE_ e, Q(l) weakly-(*) in L°°(0, T LE’/S(Q))7

v — 0

91 —
€ €

— 91 = @ weakly in L2(0,T; WH2(Q)),
where the limit quantities are interrelated through

P P
ai(@ﬂ)@“) + 85(97 9)9) = oF (5.174)

(see (5.103)).

Asymptotic form of the dissipation balance. Rewriting the dissipation equality
(5.37) by help of (5.32) we get

T
1 _
—/ / (2@e|ue2 -0 QF) O da dt (5.175)
0 Q

T OH ,(0,V
,/0 /QEQ <H19(967195)(969) %(5 )Hﬁ(g,0)> By da dt

T 2
+/ / v (SE Vo, + 0 Vale] >¢ da dt
0 Q 196

29,
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1 e —
S/ ( QO,E‘u0,€|2 - (Q(L Q) F) dz
Q 2 13

L OH,(e,7)
“r/Q 2 (Hﬁ(QO,& ’190,8) —(00,e — 0) 1959 — Hﬁ(g, ’19)) dx

for any function v € C*[0,T] such that
P(0)=1, P(T) =0, O < 0in [0,T7].

Assume, for simplicity, that H, = H(p,?) is three times continuously dif-
ferentiable in an open neighborhood O of the equilibrium state (o,7). As H, is
determined in terms of the function P, it is enough that P be in C3(0, c0). Under
this extra hypothesis, since dyH,(0,?) = 0, we have

aHﬁ(Q7 19)

Hy(0,9) = (e — o) Y Hy(0,9) (5.176)
-, (a o0 (g g 427 T8 D (o -y 4 T8 —W)
+ x(o,7),
with

Ix(0,9)| < ¢ (|9 —of + - "9|3) as soon as (0,7) € Oess,

where Oegs is the set of essential values introduced in (4.39).
Note that, in accordance with (2.49), (2.50),

O*Hy(0,9) _ 10p(0.9) 0°Hy(o,9) _ 0 de(e,9) . 02Hy(e,V)

902 o 90 o g o9 Y gy TO

Consequently, by virtue of hypotheses (5.168), (5.173), the expression on the right-
hand side of inequality (5.175) tends to

1 1 dp(e.9), () 0 9e(0,9), 1) (1)
Uol? ’ 2 912 — o F ) de. (5177
[ (Geron + 5 g 2O D0p o F) 4. @)

Next, we have

T rw k(02)|V e 0e)?
/0 /9195 (SE.V$UE+ 2y, )wdmdt
T
L[
0 Q 29, ess
T k(92
LT
0 Q € ess

2

2
Veue + Vi, — Jdiveucd) ¢ dz dt

v, (195 — 19)
€

2
¥ da dt,
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therefore

T 2
19 196 Iﬁf
liminf/ / (SE Vo 1+ 2'23 | ) ¥ dz dt (5.178)

T
> / #o) IV, U+ VU] + “(l;” |vx®2) Y dz dt.
0 Q

Moreover,

T
1 _
- liminf/ / ( o-|uc|* — O QF) Oy dx dt (5.179)
=0 Jo Ja\2 €

T 1
—/ / ( o|U|? + g<1>F> o dz dt,
0 Q 2

where, similarly to (5.178), we have used weak lower semi-continuity of convex
functionals, see Theorem 10.20 in Appendix.
Writing

Hﬁ(@m'&e) - (Qs - Q)

= Hy(0:,9) — (0 — 0) — Hy(0,9) + H(o:,9:) — H(pe, )

we observe easily that the function

8H19(Qa 19)

o+ h(o) = Hy(0,9) — (0 —0) 90

- Hﬁ(ga 19)

is strictly convex, attaining its global minimum at ¢ = p. Moreover, in agreement
with (2.49),
9*h(e) _ 109p(o,9)
9> o do

Our goal is to show that

limi(I)lf/ / heo)p do dt > 1 9p( 9’ / /|g 2o dz dt  (5.180)
E— Q

for any non-negative ¢ € C°([0,T] x ). To this end, we first observe that

1
/ / o da dt > / o, h(0e)p dz dt
{o- | lee—ol<D} €

T
>, Lt {02h(0) | lo — of < D}/O /Ql{gg | lee—cl<DylotV [P da dt
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for any D > 0 small enough. By virtue of (5.45), we have
Lio. | lo.—o|<p} — L ase — 0 a.a. in (0,T) x

whence, using (5.69), we conclude that

e—0

T T
1 1
liminf/ / o h(oe)p da dt > inf{0Zh(0) | lo— ol < D}/ / o[ da dt
0o Ja€ 2 0 Ja

for any D > 0 small enough. Thus, letting D — 0 we get (5.180).
In accordance with (5.180),

- OHy(0,9)
— hmmf/0 /Q 2 ( (0e,9:) — (0 — 0) %Q — Hy(o, 19)) O dz dt

e—0
0

7liminf/ /( o0z V- 2Hﬁ(95’ﬁ)>6t¢ dz dt, (5.181)

e—0

where, similarly to (5.176),

(0 =) 0s(e,)

+ x(0,9),

with
Ix(0,9)| < e[ — 9 for all (0,7) € Opgs.
It follows from the uniform bounds established in (5.46), (5.52), and (5.62)
that

Ve — 1
{ } is bounded in L((0,T) x ) for a certain g > 2.
€ e>0

Consequently, going back to (5.181) we infer that

o OH (0, 9)
—llgrgélf/ /952< (0c,9e) — (0 — 0) 069 —H@(e)ﬂ?)) O dz di

//15“” 0V Poy da dt
0

fliminf/ /[ 902 V- QH(QE’ﬁ)] Optp dx dt,

e—0
ess

/ / C)ap &9), (1)2+ga‘9§;0)@2> awdedt.  (5.182)
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Summing up relations (5.175-5.182), we derive the asymptotic form of the
dissipation inequality

2, 1 dp(e,9) (1) 0 9e(0,9), 2 (1)
F . 1
[ (Geoe+ ag P+ LYW ep - g OF ) () de (183)

//( V.U ViU + ()m@?) dz dt

1 9p(e,9), ) o de(0,9) sy (1)
< Uyl? + ’ 2 RS — F| d
< [ (Gerook 4, e 2 PR g F) 4o

for a.a. 7 € (0,7).

Asymptotic thermal energy balance. Our next goal is to compare (5.183) with
the associated thermal energy balance computed by means of equation (5.163). To
this end, we need to multiply (5.163) on © and integrate over 2. Although equation
(5.163) is satisfied in the strong sense (a.a. in (0,T") x ), the regularity of the limit
temperature field © is not sufficient to justify this step. Instead we multiply (5.163)
on H'(O), where H is a smooth bounded function with two bounded derivatives.
After a straightforward manipulation, we obtain

@cp(eﬂ)/ H(©) dx+/ / 9)H"(0)|V,0* dz dt

= ocp(0,9 /H )) dz + oda(o, )/ /H’(@)V,;F~de dt
5 Ja

for any 0 < § < 7 < T. Moreover, since © € C([0,T]; L9(9)) for a certain ¢ > 1,
we can let § — 0 to deduce

gcp(gﬂ)/ H(©) dx+/ / 9)H"(0)|V,0|* dz dt
Q

= 0¢y(0, 19)/QH(@0) dz + gﬁa(g,ﬁ)/o / H'(©)V,F-U dz dt.

Now, approximating H(z) ~ 22

conclude

we can use the Lebesgue convergence theorem to

ocy (0, )/ 1O (r dx+2/ / 9)|V,0|? dz dt (5.184)

= ocp(p, 19)/ |00|* dz + 2090, 19)/ / OV, F-Udz dt
Q 0o Jo

for any 7 € [0, 7.
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Computing F' by means of (5.174), we combine (5.183), (5.184) to obtain,
after a bit of tedious but straightforward manipulation,

/1Q|U|2(T,.) dx+/ /“w)\va+v§U|2 dz dt (5.185)
Q2 0o Ja 2

1 T 0
< 9U02dx+/ /erF~dedt+ /Fde

1 9p(0,9), ()2, © 0e(0,9) qy2 ()
s — F| d

0
7/ QCP(Q7 >|®0‘2 dz.
Q 29

Initial data adjustment. Our ultimate goal is to fix the initial distribution of g(()l)

in such a way that the last two integrals in (5.185) vanish. To this end, we assume
that g(()l), 19(()1) are chosen to satisfy

oplo, 9 (o, ¥
p(0, )9(1)+ p(0, 1)

P o o = oF. (5.186)

Relation (5.186) can be regarded as a kind of pressure compatibility condition to
be compared with (5.174).

If this is the case, we easily check that
(i) ©¢ given through formula (5.169) coincides with 19(()1),
and, moreover,

(if) we obtain the desired conclusion

1 9p(e,9), 0 de(0,9), a1 1
/( 6P + WOE ) da

20 0o 29 09
+ 0 / F2 dr = / QCP(Qa 79) |®0|2 dx,
Qagp(@ 19) Q Q 29

in particular, relation (5.185) gives rise to the kinetic energy inequality
(5.172).

In the light of the previous arguments, it is relation (5.186) rather than
(5.170) that yields the correct data adjustment for the limit problem. Note that
(5.186) coincides with our definition of well-prepared data introduced in Sec-
tion 4.6.
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As for the energy balance for the limit problem, we have shown the following
result.

B KINETIC ENERGY INEQUALITY:

Theorem 5.3. In addition to the hypotheses of Theorem 5.2, let P € C*[0,00) N
C3(0,00), and let
W _, W
90,¢ Qo >

ug,. — U, a.a. in €,
19(()2 — 19(()1)
where Qél), 19(()1) satisfy the pressure compatibility condition (5.186).

Then the limit quantities U, © identified in Theorem 5.2 satisfy the kinetic
energy inequality

1

/Q\UP(T) dm“(ﬁ)/ /|V1U+V5U\2 de dt
2 Ja 2 Jo Ja

1 T
< /Q\UOP dx—i—/ /rVwF-U dx dt
2 Ja o Ja

for a.a. T € (0,T).

Since r and O are interrelated through Boussinesq equation (5.166), we can
use (5.184) to deduce the total energy inequality for the OBERBECK-BOUSSINESQ
APPROXIMATION in the form

;/Q(Q‘U‘2+Qcp(g,l9)|@|2)(7) dx (5.187)

+/ /(u(2m|V$U+VIU|2+H(19)Vl.@|2> de dt
0 Q

1
< ) / (Q\UO\Q + ocp (o, 19)\®0|2) dz for a.a. 7 € [0, 7.
Q






Chapter 6

Stratified Fluids

We expand the methods developed in the previous chapter in order to handle the
strongly stratified systems discussed briefly in Section 4.3. In comparison with the
previous considerations, a new aspect arises, namely the thermodynamic state vari-
ables p and ¥ undergo a scaling procedure similar to that of kinematic quantities
like velocity, length, and time. In particular, both thermal and caloric equations
of state modify their form reflecting substantial changes of the material properties
of the fluid.

6.1 Motivation

Many recent applications of mathematical fluid mechanics are motivated by prob-
lems arising in astrophysics. However, investigations in this field are hampered
by both theoretical and observational problems. The vast range of different scales
extending in the case of stars from the stellar radius to 10> m or even less en-
tirely prevents a complex numerical solution. Progress in this field therefore calls
for a combination of physical intuition with rigorous analysis of highly simplified
mathematical models.

A typical example is the flow dynamics in stellar radiative zones representing
a major challenge of the current theory of stellar interiors. Under these circum-
stances, the fluid is a plasma characterized by the following specific features:

e A strong radiative transport predominates the molecular one. This is due to
extremely hot and energetic radiation fields prevailing in the plasma. The
Péclet number is therefore expected to be vanishingly small.

e Strong stratification effects, because of the enormous gravitational potential
of gaseous celestial bodies, determine many of the properties of the fluid in
the large.
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e The convective motions are much slower than the speed of sound yielding
a small Mach number. The fluid is therefore almost incompressible, whereas
the density variations can be simulated via the anelastic approximation (see
also Gough [104], Gilman and Glatzmaier [99], [98]).

Motivated by the previous discussion and in accordance with the general
philosophy of this book, we assume that the time evolution of the fluid we deal with
is governed by the NAVIER-STOKES-FOURIER SYSTEM subjected to an appropriate
scaling. Similarly to the preceding chapters we suppose the Mach number is small,
specifically,

Ma=¢, ¢ — 0.

Unlike the situation studied in Chapter 5, the strongly stratified fluids are char-
acterized by the Froude number Fr proportional to Ma,

Fr=c¢.

Finally, the transport coefficients enhanced by radiation give rise to a small Péclet
number, specifically,
Pe = 2.

As a matter of fact, there are several possibilities of different scaling leading
to the above values of the characteristic numbers Ma, Fr, and Pe. The subsequent
analysis is based on a proper choice of constitutive equations reflecting the relevant
physical properties of the fluid in the high temperature regime. In particular, the
radiation component of the pressure, specific internal energy, and entropy as well
as the heat conductivity coefficient augmented by a radiation part will be taken
into account and play a significant role in the analysis of the asymptotic limit.

6.2 Primitive system

6.2.1 Field equations

A suitable but still highly simplified platform for studying fluids under the specific
circumstances required by models in astrophysics is represented by the NAVIER-
STOKES-FOURIER SYSTEM (balance of mass, momentum, and entropy) introduced
in Section 1 that may be stated in a concise form:

Oro + div,(pu) =0, (6.1)
Ot(ou) + div,(ou @ u) + Vp(o,¥) = div,S — ogj,
O(0s(0,)) + divz(0s(o, ¥)u) + div, (3) =o, (6.3)

where g > 0 is the gravitational constant and j = (0,0, 1).
In order to develop the essential ideas without becoming entangled in the
complexities of shapes of the underlying physical space, we confine ourselves to
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a very simple geometry expressed by means of the Cartesian coordinates © =
(z1,x2,x3), where (z1,z2) denotes the horizontal directions, while x5 stands for
the depth pointing downward parallel to the gravitational force gj. In addition,
the periodic boundary conditions are imposed in the horizontal plane, the physical
domain Q C R? being an infinite slab bounded above and below by two parallel
plates. Such a stipulation can be written in a concise form

Q=72x(0,1), (6.4)

where

2
T2 = ([O, 1]\{071}) is a two-dimensional flat torus.

Similarly to the preceding chapters, the physical boundary is assumed to
be impermeable and mechanically “smooth” (acoustically hard) so that the fluid
velocity satisfies the complete slip boundary conditions

u - 1’1|39 = O7 [Sl’l] X 1’1|39 =0. (6.5)
The bottom part of the boundary is thermally insulated:

q- n|{x3:0} =0, (66)

while a radiative condition

a-n=S0) 0 = V)|{z,=1} (6.7)

is imposed on the upper part of the boundary.
Accordingly, the total energy balance takes the form

d 1
dar /Q (29\u\2 + oe(0,9) + ngs) dz = /{m_l} B (I — ) dS,. (6.8)

Obviously, condition (6.7), frequently used in astrophysical models, has a strong
stabilizing effect driving the system to the state of the reference temperature .

6.2.2 Constitutive relations

A pivoting preliminary idea of how to obtain a simplified model under the circum-
stances described in Section 6.1 asserts that the characteristic temperature of the
system is very large. This fact, in combination with physically relevant constitu-
tive equations, gives rise to a tentative scaling to be incorporated in the values of
the characteristic numbers Ma, Fr, and Pe.

Similarly to Chapter 5, the thermodynamic functions p, e, and s are deter-
mined through a single function P and a scalar parameter a as follows:
0

a
Y ) pr= 9% a>0, (6.9)

p(0,9) = prm(0,9) + pr(Y), pu =193P( 5
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395 /o0 v
e(0,9) =epm(0,9) +er(o, V), enr = 2 0 P(ﬁg)7 erR=a o’ (6.10)
and
0 4 93
9 = 9 ¥ N =S8 = 6.11
S(Q7 ) SM(Q7 >+8R(Q7 )7 5M(Q7 ) (193)7 SR 3@97 ( )
where

33P(Z)—ZP'(Z)
2 z?

Moreover, the hypothesis of thermodynamic stability requires

S"(Z)=— for all Z > 0. (6.12)

SP(Z) — ZP'(Z)

P'(Z) >0, P >0 for all Z > 0. (6.13)
Here we assume P € C2[0,00) such that
P(0) =0, P'(0) =po >0, (6.14)
and, similarly to hypotheses (5.22), (5.23),
2P(Z) - ZP'(Z) P(Z)
sup ? < oo, lim 5 = Poo > 0. 6.15
750 7 2% 75 =7 N

The viscous stress tensor S obeys the classical Newton’s law
2
S[9, Vou] = u(9) (Vmu FViu— 3divmu]l), (6.16)

where we have deliberately omitted the bulk viscosity component assumed to be
zero for the plasma. The heat flux q is given by Fourier’s law

aly, Vo) = —k(0) V0. (6.17)

In order to avoid unnecessary technicalities, we simply assume that p is an
affine function of the absolute temperature, specifically,

() = po 4 1?9, with g, 1 > 0. (6.18)
Similarly,
k() = ki (9) + d9?, Kkar(9) = Ko + K19, with d, ko, k1 > 0, (6.19)
and
B(9) = 19, B1 > 0. (6.20)

As already pointed out in Section 1.4.3, the extra cubic term in (6.19) is responsible
for the fast transport of heat due to radiation.
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6.2.3 Scaling

Keeping in mind the characteristic features of the underlying physical system
discussed in Section 6.1, we introduce a tentative scaling as follows:

e the characteristic temperature of the system is large, specifically of order
£72a/3 where ¢ is a small positive parameter, and 2 < a < 3;

e the radiative constants satisfy a &~ g2t d ~ g4/3-2;

e the characteristic velocity is of order e! /3 the characteristic length of order
e~1=2/3  the reference time is of order e~ 2 so that the Strouhal number
equals 1;

e the gravitational constant g is of order e!~*/3;

o By~ e®/3,

The reader may consult Section 1.4.4 for typical values of the physical constants

appearing above.

Under these circumstances, the re-scaled system (6.1-6.3), (6.8) reads as
follows:

B SCALED NAVIER-STOKES-FOURIER SYSTEM:

Oro + divg(ou) =0, (6.21)

1 1
d¢(ou) + div,(ou ® u) + 2 Vape(0,9) = div,Sc[d, V,u] — 2 093, (6.22)

. 1 . 9, Vo
(05 (0,9) + diva(ose (o) + aive (V) o (63)
d e2 9 -9
(0,7 dor = W, ds,, .24
i (el woecom o) de= [ g Vas. w2
supplemented with
B SCALED EQUATIONS OF STATE:
B 0 a
— « 4
pe(0,9) = EQP(E 192)—&—5319 , (6.25)
392 (.0 94
ec(0,9) = 90 co P(s 793) +ea o’ (6.26)
- a0 o 4q 93
55(9,19)75(5 ﬁg) S ey (6.27)
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Accordingly, the viscous stress tensor S, is given as
S. (9, Vou) = (29310 + 119) (Vmu +Viu- ;divmu]l), (6.28)
while the heat flux q. reads
Q- (9, V) = — (52““/ 3ko + 2k10 + d193) V0. (6.29)

We recall that in the framework of weak solutions considered in this book,
the entropy production rate o. is a non-negative measure on the set [0,7] x
satisfying

1 1 £ 197 zﬂ : :r19
e > 79(52SE(79,V‘,,[‘,u) Vou- 4 vﬁ )V ) (6.30)
where
1/, ' 1 q.(9, Vo) - Voo
J (5 5.0, V,w): Vou— p ) (6.31)

e T 2 2 2a/3 2, k1 2 d 2
> 2u1‘vxu+vxu—3dlvxuﬂ‘ + %YKo | Vg log(9)|* + l9|V9319\ +5219\V7;19|.

The homogeneous boundary conditions (6.5), (6.6) remain unaffected by the
scaling, while the radiative condition (6.7) is converted to

1 9=
2 q5(19, Vzﬂ) ‘n = ﬂl’l? c |{£3:1}. (632)

Thus, at least formally, system (6.21-6.24) corresponds to system (4.1-4.4)
with the values of the characteristic numbers

Ma = Fr =¢, Pe = £2.

A fundamentally new feature of the present problem is the fact that the
material properties of the fluid change during the scaling process. In this context,
it is interesting to note that the state equation for the pressure approaches the
standard perfect gas law in the asymptotic limit € — 0, namely

pe(0,9) — pood as e — 0.

This is in good agreement with the well-founded observation that any monoatomic
gas obeys approximately the perfect gas state equation in the non-degenerate
area of high temperatures and moderate values of the density. This remarkable
property plays a significant role in the asymptotic analysis of the system for ¢ — 0
eliminating artificial pressure components in the so-called anelastic limit discussed
below.
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6.3 Asymptotic limit

6.3.1 Static states

Static states are solutions of system (6.21-6.24) with vanishing velocity field. In
the present setting, the temperature corresponding to any static state is constant,
specifically, ¥ = 1. Accordingly, the density ¢ must satisfy

Vape(0,9) +09j=0in Q, 0>0,

where g is uniquely determined by the total mass

M():/ le’
Q

Note that, in general, any static solution ¢ may and indeed does depend on e.
For future analysis, it seems more convenient to approximate the pressure by
its linearization, namely

pa(@a 79) ~ pOQﬁa

and to solve the corresponding linear problem
PoVVa0+ 0gj = 0 in €, / 0 dz = M. (6.33)
Q

It is easy to check that (6.33) admits a unique (non-negative) solution in the form

6= d(ws) = e(Mo) exp ( - z:;).

In agreement with our previous discussion, the density distribution given by
0 is a very good approximation of the static state provided ¢ is small enough.
6.3.2 Solutions to the primitive system

Analogously as in Chapter 5, we prescribe the initial data in the form:
0,-) = 0o = d+e0l, u0,) = 90, ) =0 + 0" 6.34
0(0,-) = 0o,e = 0+ €0y, u(0,-) =g, 90,-) =0 +edy ., (6.34)

where ¢ = g(x3) solves (6.33), ¥ is the equilibrium temperature introduced in
(6.32), and

/ ol dz = 0. (6.35)
o0
Given € > 0, we suppose that the scaled NAVIER-STOKES-FOURIER SYSTEM

(6.21-6.30), supplemented with the boundary conditions (6.5), (6.6), (6.32), and
the initial conditions (6.34) admits a weak solution { o, u., ¥ } on the set (0, 7)) x2
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in the sense specified in Section 2.1. As a matter of fact, the main existence result
established in Theorem 3.1 does not cover the case of the radiative boundary
condition (6.32). On the other hand, however, the abstract theory developed in
Chapter 3 can be easily modified in order to accommodate more general boundary
conditions including (6.32).

In accordance with Theorems 3.1, 3.2, we assume that

0: 20, oc € LOO(Q7T;L§(Q))7
u. € L2(0,T; WH2(Q;R3)), u. - n|og =0,
Y. >0 a.a. in (0,T) x Q, 9. € L>(0,T; L*(Q)) N L?(0, T; WH2(Q)),

(6.36)
and the following integral identities hold:
(i) Renormalized equation of continuity:
T
/ / 0:B(0¢) (8t<p +u, - V,;Lp) dz dt (6.37)
0o Jo
T
= / / b(o:)divyucp dz dt —/ 00,:B(00,:)(0,-) dz
o Jo Q
for any test function ¢ € C°([0,7T) x §2), and any b as in (2.3);
(i) Momentum equation:
r 1
/ / 0:Uc - Qi+ p-ue @ue : Vyp + 52pe(gs, ﬁe)divmcp) dz dt (6.38)
0

1
/ / 1987vLu5) : V,;LP—F &2 Q9<P3) dx dt _/ QO,EuO,EW(Q ) dx,
Q

for any test function ¢ € C°([0,T) x Q;R3), - n|sq = 0, where S, is given by
(6.28);

(iii) Entropy balance equation:

r 1 q.(¥e, Vi0-
/ / gese(gg,ﬁg)(atgo+ue.vzgo)+ Qq( 7’9 ).vmcp] de dt (6.39)
0 5

E
O¢; L,OdS dt
+ (oe >[MC 1([0,T] x Q) / /{ng 1y c

= /QOESE(QOE71~90E) (0,) d
Q

for any ¢ € C([0,T) x ), where q. is given by (6.29), and o, is a non-negative
measure satisfying inequality (6.30);



6.3. Asymptotic limit 203

(iv) Total energy balance:

2
13
/Q ( 9 Qa|ua‘2 + Qeea(geﬂga) + Q69x3) (T> dz (6'40)

2

13

= / ( 5 00 W c|? + 00,c€c(00,e,90,c) + 90,59953) dz
Q

+ / 89.70 % qg, at
0 J{ws=1} €

for a.a. 7 € (0,7).

6.3.3 Main result

The limit problem has been formally identified in Section 4.3. It consists of the
following set of equations.

B HyYDROSTATIC BALANCE EQUATION:
Po?IV0+ 09j = 0; (6.41)
B ANELASTIC CONSTRAINT:
div,(gU) = 0; (6.42)
B MOMENTUM EQUATION:

1 9(2)
0t (0U) + div,(0U ® U) + oV,II = 11 9AU + 3M119deiVmU + 9 0gj, (6.43)

where U satisfies the complete slip boundary conditions
U - nlpq = 0, [ulﬁ(ku + VfU) n] x nlpq = 0, (6.44)
and 9 is related to the vertical component of the velocity through
6gUs = d9° A9 in Q, V92 - n|pg = 0. (6.45)
A suitable weak formulation of the momentum equation (6.43), supplemented

with the anelastic constraint (6.42), and the complete slip boundary conditions
(6.44), reads:

T
/ / (@U-cp—i—@U@U : vw) da dt (6.46)
0 Q

T 2
_ / / (VU + VIU = div, UI) : V,p da dt
0o Jo 3

T ,19(2) ~ _
—/ / 093 dx dt—/ 0Uq - ¢(0,-) dz
0o Jo U Q
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to be satisfied for any test function
0 € C([0,T) x 4 R?), ¢-nlga =0, div,(dp) = 0.

Formula (6.46) suggests that the standard concept of Helmholtz projectors
introduced in Section 5.4.1 has to be modified in order to handle the anelastic
approximation. To this end, any vector function v : Q — R? is now decomposed as

B WEIGHTED HELMHOLTZ DECOMPOSITION:

_ 1
v= Hgv] + Hj [v] , (6.47)
N~ N~ 7
solenoidal part  weighted gradient part

with the weighted gradient part given through formula
Hy[v] =4V, 7,

where the scalar potential ¥ is determined as a unique solution to the Neumann
problem:

div,(oV,¥) = div,v in Q, gV, ¥ -njpg =Vv - n, / U dz = 0. (6.48)
Q
A weak (variational) formulation of (6.48) can be written in the form
/ o0V - Ve da = / v -V da, / Udr=0 (6.49)
Q Q Q

to be satisfied for any test function ¢ € C2°(£2). Since the function ¢ is regular
and bounded below on §2 away from zero, the mappings Hy, Hé enjoy the same
continuity properties as the standard Helmholtz projectors, in particular, they are
bounded on WP (2;R?) as well as on LP(£; R?) provided 1 < p < oo (see Section
10.6 in Appendix).

Having collected the preliminary material we are in a position to state the
main result to be proved in the remaining part of this chapter. The resulting
problem, arising as a simultaneous singular limit of the Mach, Froude, and Péclet
numbers, can be viewed as a simple model of the fluid motion in stellar radiative
zones.

B Low MAcH NUMBER LIMIT — STRONG STRATIFICATION:

Theorem 6.1. Let Q = 72 x (0,1). Suppose that P € C?[0,0) satisfies hypotheses
(6.13-6.15). Let {0e, ue, ¥ }eso be a family of weak solutions to the rescaled Navier-
Stokes-Fourier system (6.21-6.30) on (0,T) x Q in the sense specified in Section
6.3.2, with the parameter o € (2,3), supplemented with the boundary conditions
(6.5), (6.6), (6.32), and the initial conditions

9(07 ) = 00,e = é + EQ(()27 u(07 ) = Up,e, 19(07 ) =1 + 519(()27
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where ¢ solves the linearized static problem (6.33), g((fg satisfies (6.35), and

{gé}i}oo, {19(()2}90 are bounded in L>=(Q),
{ ug.. — ug weakly-(*) in L>=(Q;R3). }

Then, at least for suitable subsequences, we have

0 — 0 in C([0,T]; L)) for any 1 < ¢ < g,

u. — U weakly in L*(0,T; W3(Q; R?)),
9. — 9 in L*(0,T; Wh3(Q)),
and
V,;(ﬁi; 19) — V92 weakly in LY0,T; LY (Q;R?)),

where §, 9, U, 93 is a weak solution to problem (6.41-6.45), supplemented with
the initial condition
@[%ZZIidéud.

Remark: The same result can be shown provided that Q C R3 is a bounded regular
domain, the driving force of the form £ = V,F, where F € WY*(Q), and the
boundary condition (6.7) imposed on the whole OS}.

At a purely conceptual level, the principal ideas of the proof of Theorem 5.1
are identical to those introduced in Chapter 4 and further developed in Chapter 5.
In particular, each function h defined on the set (0,7") x Q will be decomposed as

h = [h]ess + [h]res,
where, similarly to (4.44), (4.45),
[Mless = h 1ae,s [Alres = B 1agg,, s
={(t,z) € (0,T) x Q| 0/2 < g:(t,x) < 20, 92 < I(t,x) < 29},
Mies = ((0,T) x )\ My,

res
where the constants g, ¢ have been fixed in such a way that

ME

€ess

0 < o< inf g(x) < sup o(x) < 0. (6.50)
zeQ zeQ

As already pointed out in Chapter 5, the “residual” parts are expected to vanish
for ¢ — 0, while the total information on the asymptotic limit is carried by the
“essential” components.

A significant new aspect of the problem arises in the analysis of propagation
of the acoustic waves. In agreement with the formal arguments discussed in Section
4.4.2, the speed of the sound waves in a highly stratified fluid changes effectively
with the depth (vertical) coordinate. Consequently, the spectral analysis of the
wave operator must be considerably modified, the basic modes being orthogonal
in a weighted space reflecting the anisotropy in the system.
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6.4 Uniform estimates
Although the uniform bounds deduced below are of the same nature as in Section

5.2, a rigorous analysis becomes more technical as the structural properties of the
thermodynamic functions depend on the parameter €.

6.4.1 Dissipation equation, energy estimates

To begin, observe that the total mass is a constant of motion, specifically,
/ 0:(t,-) dz = / 0 dz = M, for all t € [0,T. (6.51)
Q Q

Exactly as in Chapter 5, combining the entropy production equation (6.39)
with the total energy balance (6.40) we arrive at the total dissipation balance:

[ (el + & (et + cgms) | ) o (652

) T (. — )2
<110, Q ds, dt
+ 50 [[0 7] % ] +/0 /{ms_l}ﬂl 3 S

JAE
= Qo,
Q277"

where we have set

1
up|* + 2 (Hg(go,a7190,e) + Qo,ggmg)] dx for a.a. 7 € [0,7T),

H{ (0,9) = oec(0,9) — Jos:(0,9).

Since the functions pe, e., and s. satisfy Gibbs’ equation (1.2) for any fixed
€ > 0, we easily compute

O’HS(0,9) 1
19(29 ) _ 10p-(0.0) _ ﬁp/(ga 93); (6.53)
0o o o e 92
whence
O0H:(p,v e
19(9 ) _ / 1 9p-(2,9) dz + const,
89 1 % 8@
in particular,
OHE (0e,V
0(;2 ) + gx3 = const, (6.54)

where ¢ is the solution of the “exact” static problem

Vape(de, 9) + 629§ = O, / 6. de = My, (6.55)
Q



6.4. Uniform estimates 207

In accordance with (6.54), relation (6.52) can be rewritten in the form

1 2 1 € €
2/995\114 (7,-) dx+52/Q(Hﬁ(gg,ﬁg)fHﬁ(gE,ﬂ))(Tp) dz (6.56)
1 5 N 8}]§(éé7ﬁ) e/~
o [ (et = e= 27— 3G 0) () do
9 g (0. — )2
+ poc[or )+ [ /{ el s
! ey det o | (HE(00.e00.c) — HE (000, d
2/, 00.c|up.c|*(7,-) dz + 2 Jo ( 19(90,5, 0,e) — ,9(90,57 ))(Ta ) dz
1 c - OH? (e, ) e/ ~
o /Q (#15(000:0) = (0 = 00" )" = H3 (g2 ) (7, da

for a.a 7 € [0,77].

The following assertion shows that the “exact” static solution ¢. and the
“limit” static solution ¢ are close as soon as ¢ is small enough.

Lemma 6.1. Let g be the solution of problem (6.33), while g. satisfies (6.55).
Then
sup |¢¢(v) — o(x)] < ce, (6.57)
TE

where the constant c is independent of €, and « has been introduced in Section
6.2.3.

Proof. Obviously both g. and g depend solely on the vertical coordinate x3, and,
in addition,

/01 (g;(mg) - @(a:g)) das = 0. (6.58)

Moreover, as a consequence of hypothesis (6.14), there exist positive constants
0, o0 such that
0< o< inf g.(x) <supg-(z) <o (6.59)
z€Q €N
uniformly for e — 0.

Finally, as P € C?[0,00), a direct inspection of (6.25), (6.33), (6.55) yields

o (1og(a.) ~ log(@)| < .

which, combined with (6.58), (6.59), implies (6.57). O

In order to exploit the total dissipation balance (6.56) for obtaining uniform
estimates, we first observe that the expression on the right-hand side is bounded,
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in terms of the initial data, uniformly for e — 0. To this end, we use Gibbs’
equation (1.2) to obtain

OH: (0,7) ds<(0,9)
9 _ _Y e\t )
in particular,
1 Poe — U
o [Hi(00e 90.0) = Hi(ooe, 0)| < ea] 77 = il < o
Indeed a direct computation yields
0s:(0,1) 3, da o 0
=— AVA 9% for Z =¢e% 7 .61
59 2195( ) +5Q or 519%, (6.61)

whence the desired bound follows from hypothesis (6.15).
Similarly, in accordance with (6.53), the function H 5 is twice continuously
differentiable in g, in particular,

OHE (g2, 9) 2

C’QO,E*Q;

do ! €

2 5— 512
1 0—0

) =es(ll2 + 25

whence the desired uniform bound is provided by Lemma 6.1, where o € (2, 3).

The hypothesis of thermodynamic stability expressed through (6.13), to-
gether with (6.53), (6.60), imply that all integrated quantities on the left-hand
side of the total dissipation balance (6.56) are non-negative, and, consequently, we
deduce immediately the following uniform estimates:

- H(a.,9)| <

1 £ ~
£2 ’Hg(go,avﬁ) - (QO,E - Qe)

— 52 o — 0.
SCQ(‘QO,E Q‘ +‘Q Qe
€ €

ess sup /Q5|ug|2 dz < ¢, (6.62)
te(0,7) JQ

||0-5||/\/[+([()7T]><Q) < e, (6.63)

and, by virtue of hypothesis (6.20),

T
U — VU2
/ / ‘ ‘ dsS, dt <ec. (6.64)
0 J{zz=1} €

Note that 9. € L2(0,T; W2(Q)) possesses a well-defined trace on 9 for a.a.
te(0,T).
As for the integrals containing the function H ;, observe first that

Hg(QE7795) - H,;(QE719) > CWE - 79‘2
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as soon as
0/2 < 0 < 2p, 9/2 < Ve <20,

where, as a direct consequence (6.13), (6.60), and (6.61), the constant ¢ is inde-
pendent of . In particular, we have obtained

Ve — 0
ess sup H[ ] <c (6.65)
te(0,T) e ess|lL2(Q)
Furthermore, it follows from hypotheses (6.13-6.15) that
P'(Z)>c(14 Z5) >0 for all Z >0, (6.66)
in particular,
0%He(p,9 9
et p’(aa 93) > €. (6.67)
90° 0 92 0

Consequently, boundedness of the third integral in (6.56) gives rise to

Oc — 0=
< .
o tes(%PT) H |: € :|ess L)~
whence, by virtue of Lemma 6.1,
ess sup H [96 B Q] <c (6.68)
te(0,T) £ essllL2(Q)
Next, it follows from (6.53), (6.60), and (6.61) that
inf (Hf( 9) — (o — 6. )aHg(éE’ﬁ) HE (G 19)) (6.69)
1 - — Oe - = .
(o) M U 91O e-e do 2\
OH (6, 0)

= mf  (Hje9)— (e~ g)

(09)EOMess - H;(ée,ﬁ)) >c¢ >0,

0o

where, by virtue of Lemma 6.1, the constant c¢ is independent of ¢, g.. Thus we
infer, exactly as in Chapter 5, that

ess sup |MEL[t]| < e, (6.70)

te(0.T) res
where, similarly to (4.43), we have set
Mfes[t} = Mies‘{t}XQ c Q.

In other words, the measure of the residual set is small and vanishes with € — 0.
In addition, by virtue of (6.67), (6.70),

ess sup / | [0 10g(0e)]res | dz < e2e. (6.71)
te(0,7) JQ
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As a direct consequence of estimates (6.70), (6.71), we deduce that the resid-
ual component of any affine function of g, divided on £2 is bounded in the space
L®(0,T; LY(£2)). On the other hand, by virtue of Proposition 3.2,

HE(0,9)

> i(gee(@ﬁ) +19@|sg(g,19)|) _ ‘(Q_ Q>8H26

5a. (&29) + H;,(0,20)

for any g, 9, therefore we can use again relation (6.56) in order to conclude that

ess sup /[Qgee(ga,ﬁg)]res dx < &%¢, (6.72)
te(0,T) JQ
and
ess sup / | [0:52(0c,9e)]res | do < e (6.73)
te(0,T) JQ
Note that, as a consequence of (6.27) and hypothesis (6.15), both ° (Q7 2¢) and
Hgﬁ(g7 2¢9) are uniformly bounded for £ — 0.
In accordance with hypothesis (6.26) and (6.66),
ess sup /[geﬁs]res dz < &%¢, (6.74)
te(0,T) JQ
ess sup /[19 14, da < ec, (6.75)
te(0,T) JQ
and
ess sup /[ge}rges dz < e2720/3¢, (6.76)
te(0,T) JQ

Note that 2 — 2a/3 > 0 as a € (2, 3).

To conclude, we exploit the piece of information provided by the uniform
bound (6.63). In accordance with (6.28-6.30), we deduce immediately that

2
/ / |V.u. + V u, — 3dlvgnu,s]l| dz dt < ¢,

[ 0

[ Lo
/OT/Q’Vz(log(ﬁ

and

- log(ﬂ))

(
w (")

(6.77)

dz dt <e, (6.78)
dz dt <, (6.79)

* dz dt < g¥2el3, (6.80)

Note that (6.80) implies V,log(d.) ~ 0 in the asymptotic limit as o < 3.
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Combining estimates (6.62), (6.70), (6.77) we get, by help of a variant of
Korn’s inequality established in Proposition 2.1,

{u.}eso bounded in L?(0, T; WH2(Q)). (6.81)

Similarly, by means of Proposition 2.2, relations (6.70), (6.74), together with
(6.78), (6.79), (6.80) yield

de — 0 .
{ _ }5>o bounded in  L2(0, T; W-2(Q)), (6.82)
Ve =V bounded in L?(0,T; W?(Q)), (6.83)
9 e>0
and
[ log (W) — 10g(19)||L2(0’T;W1,2(Q)) < gl=a/3¢, (6.84)

6.4.2 Pressure estimates

The upper bound (6.76) on the residual component of the density is considerably
weaker than its counterpart (5.48) established in Chapter 5. This is an inevitable
consequence of the scaling that preserves only the linear part of the pressure
yielding merely the “logarithmic” estimate (6.71). Deeper considerations, based
on the pressure estimates discussed in Section 2.2.5, are necessary in order to
provide better bounds required later in the limit passage.

Following the leading idea of Section 2.2.5, we define the quantities

olt.a) = w(0B[bed) = g [ Mo as]. v e Ccz0.7)

to be used as test functions in the variational formulation of the momentum equa-
tion (6.38). Here the symbol B stands for the Bogouvskii operator on the domain
Q introduced in Section 10.5 in Appendix.

After a bit tedious but rather straightforward manipulation, which is com-
pletely analogous to that one performed and rigorously justified in Section 2.2.5,
we arrive at the following relation:

T
812/0 /S;wpé‘(gf;‘7195)b(g5) dz dt (6.85)

= €2|1m /OT/pra(ga,ﬁa) dx(/ﬂb(@a) dw)dt

I . 1
+ 2/ /Q¢QEJ'B[5(95)— /b(gg) dx] dz dt + I.,
e Jo Ja 12 Jq
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where we have set

I = /O : /Q U5 : V.B[b(e) - |512\ /Q ble-) da| da di
- / : /Q voru: ©u. s V,Bb(e) - \slz| /Q blo.) dr) da di
/OT[)at¢Qaue’B{b(Qe) - ‘gl“ /Qb(ge) dw} dx di

+ /OT/Q'(/}QEUE - Bldiv, (b(ge)ue)] do dt
v "0 [ oo B[(e 00) - oo v

1
- /(b(Qe) —b'(0)0e)diviue dx] dz dt.
12| Jo

Taking the uniform estimates established in Section 6.4.1 into account we can
show, exactly as in Section 2.2.5, that all integrals contained in I. are bounded
uniformly for ¢ — 0 as soon as

[b(0)| + |0’ (0)] < co” for 0 < v < 1 small enough. (6.86)
In order to comply with (6.86), let us take b € C*°[0, 00) such that

0 for 0 < p < 2p,
blo) = ¢ €10,07] for 20 < 0 < 3o, (6.87)
0" if o > 3o,

with v > 0 sufficiently small to be specified below. In particular, we have

b(0e) = b([0c]res);

whence, in accordance with (6.71),

ess sup /b(gg) dz < cg? (6.88)
te(0,1) JO

as soon as 0 < v < 1. Consequently, the first integral at the right-hand side of
(6.85) is bounded.

In order to control the second term, we use the fact that g, ¥ solve the static
problem (6.41).
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Accordingly, we get

glg/ggegj.B[b(gg)— ‘gl“ /Qb(ge) dx] da (6.89)
L1 e - g [ e as] as
[ [727) oiBlbte - gy | blec) da] ar
= [ 200~ g [ t00) ar) ax

where the last integral is uniformly bounded because of (6.88).

On the other hand, by virtue of the LP-estimates for B (see Theorem 10.11
in Appendix),

i’/ﬂ {ng—é]essj.zs{b(ge)— gl”/gb(ge) dx] dx‘ (6.90)

e — 0 1
< €ess sup H {Q Q] ess sup H b(oe) — Q| / b(oe) dx‘
€ess 0

6 ’
5

€  te(0,T) L2(Q)  te(0,T) ()
and, by the same token,
‘/ {QE N § j~3[b(Qa) o / b(o:) dm] dx‘ (6.91)
Q 62 res |Q‘
Oc — Q
< ess sup H[ ] ess sup H b(oe) / 0¢) .
te(0,T) res te(0,T) |Q‘ L4(Q)
Finally, in accordance with (6.71), (6.88),
[ e as< [(ofgdo< [lotogteldr e (692)
Q Q Q

as soon as v < 1/q.

Estimates (6.89-6.92) yield a uniform bound on the second term at the right-
hand side of (6.85). The remaining integrals grouped in I. are bounded by virtue
of the estimates established in the previous part exactly as in Section 2.2.5. Con-
sequently, we conclude that

T
/ / Pe (02, 9)b(0:) do dt < e2e, (6.93)
o Ja

provided b is given by (6.87), with 0 < v < 1/4.
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6.5 Convergence towards the target system

The uniform estimates deduced in the preceding section enable us to pass to the
limit in the family {o., uc, 9c }eso.
Specifically, by virtue of (6.68), (6.70), (6.76), we have

0- — & in L=(0,T; L3 (2)) N C([0,T]; LY(R)) for any 1 < g < ?, (6.94)
Moreover, in accordance with (6.81), we may assume
u. — U weakly in L?(0,T; WH?(Q;R?)), (6.95)
passing to a subsequence as the case may be, where
U - njpo = 0 in the sense of traces. (6.96)
Finally, it follows from (6.82) that
9. — ¥ in L*(0,T; W2 (Q)). (6.97)
Our goal in the remaining part of this section is to identify the limit system

of equations governing the time evolution of the velocity U.

6.5.1 Anelastic constraint

Combining (6.94), (6.95) we let ¢ — 0 in the equation of continuity expressed
through the integral identity (6.37) in order to obtain

div;(oU) = 0 a.a. in (0,7) x Q. (6.98)

This is the so-called anelastic approximation discussed in Section 4.3 characterizing
the strong stratification of the fluid in the vertical direction.

6.5.2 Determining the pressure

As already pointed out in Section 4.3, a successful analysis of the anelastic limit
in the isothermal regime is conditioned by the fact that the thermal equation of
state relating the pressure to the density and the temperature is that of a perfect
gas, namely p = pgo?.

Let us examine the quantity

1 a 4
(pe(987 195) — pogeVe — 5319 ) (6.99)

2
1 1953 o 1953 o adt— 194
= P(g"‘ . ) - _E"P0)7S |+, ¢
ol 3 ol 3 3 ¢
E V2
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5 5
1 2 2
S G BT O
3 9 1952 9 1952 ess
1 92 9 adt— o
+ 2|: EP(Ea Qi)_ EEaP/(O) Qi] + IS5 .
e lee 92 ex 92 res 3 5

To begin, since P is twice continuously differentiable, we deduce

5

e ) - 0]

02
; ]| < cea—Q{ f} : (6.100)
9 ex 7952 ex 7952 ess

1
e

where the expression on the right-hand side tends to zero for ¢ — 0 uniformly on
(0,T) x  as soon as a > 2.

Next, by virtue of hypothesis (6.15),

5

! Hﬁ; P(eo %) - V¢ caprg) o2

] 5204/3
2 @ e 3

g g 3

92 9z Jres

<c , el (6.101)

On the other hand, it follows from the refined pressure estimates (6.93) that

1 /7
) / / [0]2/3%F7 da dt < ¢ for a certain > 0. (6.102)
€ Jo Ja

Thus writing

8204/3 T
o [ [l as

2a/3 1 5/3 g2e/3 5/3
=¢ 2 // [oc]ols da dt + ) // [0c]pls da dt
{OSQaSK} € {QE>K}

we have, by means of (6.70),

g2o/3 12 / / [0]2/3 da dt < e/ K5/3,
€ {0<e. <K}

while, in accordance with (6.102),

£2a/3
2 / / [0c]2/3 dw dt < cK 7.
€ {0:>K}

Consequently, we conclude that

6204/3

2 [0:]2/3 — 0 in L*((0,T) x Q) for e — 0. (6.103)
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Finally, the radiation pressure can be decomposed as

94— 9" = [9% — 9o + [92 — 9" esss

g

where, by virtue of the uniform estimates (6.70), (6.75), and (6.82),

//\04 reswdxdm:/ [ 9= 010+ ) o dt (6104

B 7
< el = dlrorasaness sup (0l 3 gy + 10l 3 ) < 5.

In order to control the essential component of the radiation pressure, we first
recall a variant of Poincaré’s inequality

3 22
92 — 9% (1220, 1)x0)

c[/j/ﬂﬁewzﬁg‘z do + (/OT/{IS_” 92 — 9°| dS, dt)Q],

T 3 3 2
(/ / 92 — 92| dS, dt)
0 J{zz=1}
T T
< c/ / [9. —9)? dS, dt/ / (9. + 9)dS,, dt.
0 {x3=1} 0 {x3=1}

Here and hereafter, we have used that

where

Cl‘[ﬁe - ﬂ}ess' S |[19§ - 19p]ess| S CQH,&E - ﬁ]ess‘v p > O~

Thus the uniform estimates (6.64), (6.78) imply that

3

3
||[79£ - ﬂp]essHLZ((O,T)XQ) < CHW&? - 192]ess||L2((O,T)><Q) < C(p)g‘g for any p > 0.

(6.105)
Moreover, from (6.104), (6.105) we infer that
4 gt
‘ e -9 ‘ < cet. (6.106)
€ LY((0,T)xQ)
Summing up the estimates (6.101), (6.103-6.106) we conclude that

1 a 4 N

; (pe(ge, 02) = pogev. — &, ) —0in LY((0,T) x Q). (6.107)
€

In other words (1/e2)V.pe(0:,9¢) ~ (po/e?)Va(0:9:) in the asymptotic limit
e —0.
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6.5.3 Driving force

Our next goal is to determine the asymptotic limit of the driving force acting on
the fluid through the momentum equation (6.38). In accordance with (6.107), the
thermal equation of state reduces to that of a perfect gas, therefore it is enough
to examine the quantity

1 [T _
52 / / pOQeﬁsleﬂP - ngS03) dz dt (6108)

= / / _0ediv, (op) dx dt + po / / 0e dlvch dz dt,
0o Joo

where we have exploited the fact that ¢ solves the linearized static problem (6.41).
In order to handle the latter term on the right-hand side of (6.108), we first
write

/ / 0c de dlvlap de dt (6.109)

T
e — 0
= / /(95 —0)(W: — W)divyp do dt +/ / o, divgpdedt,
& Jo Ja 0o Ja €

and, furthermore,

ol Y e RS L N G}

g2 € € € €

where, as a straightforward consequence of the uniform estimates (6.68), (6.105),

[ R e

In addition, using (6.82) in combination with the standard embedding rela-
tion W12(Q) — L5(Q), we obtain

[ G|

Moreover, by a simple interpolation argument,

1) ] [ N N e
5 res Lg(Q) - £ res || L1(Q) 5 res

where, in accordance with the bounds (6.70), (6.71), (6.76),

el )
L1(Q) e res

< 0.
LY((0,T)xQ) — vee =

<[ 7] -
LY((0,T)xQ) — e lresllzzoin® (@)

7]
€SS sup
t€(0,T) S res
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Resuming the previous considerations we may infer that

1

,(0e — 0)(We —¥) — 0in L'((0,T) x ), (6.110)
€

therefore it is enough to find a suitable uniform bound on the family {(¢. —
9)/€?}e0. To this end, write

9. —9 VI — 9. .-
VIV, - X V.

2

9 — ¥
VOV,

where, by virtue of (6.65), (6.75), (6.83), and the embedding W12(Q) — L%(Q),
{m — V.

} is bounded in L%(0,T; L' () N L2(0, T; L8(<2)).
g e>0

Consequently, by means of (6.78), (6.82), and a simple interpolation argument, we
get

9. — 0 .
5 . q .Tq ™3 .
{VI( 2 )}e>o bounded in L4(0,T; L9(Q;R?)) for a certain ¢ > 1. (6.111)

Thus, finally,

/ / dlvlap dz dt

1
= / / 9P div,p dz dt +
0 Q |Q‘ 0

where we have set

T

( /Q 195; v dx) /Q Gdivep dz dt,

Ve —19
9 = / 6.112
82 el ( )
In accordance with (6.111),
9 — 93 weakly in LI(0,T; WH9(£)) for a certain g > 1. (6.113)

Furthermore, after a simple manipulation, we observe that

/Q@divmcp dx = /Q (1 + log(o ))dlvz(ggo) dx. (6.114)
Putting together relations (6.108-6.114) we conclude that
22 /0 / PooeVedivay — Qeg<P3 dx dt = / / ~0:dive (o) d di
+ PO (/ Ve~ dx)/ (1 +log(d ))dlvz(gcp) de dt
12 Jo o ¢

—|—p0/ / Q’lg(2)dlvltp dz dt+/ /nglego dx dt, (6.115)
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where
Xe — 0in L'((0,T) x Q).

Note that the terms containing div,(gy) are irrelevant in the limit & — 0 as the
admissible test functions in (6.46) obey the anelastic constraint div,(d¢) = 0.
6.5.4 Momentum equation

At this stage, we can use the limits obtained in Section 6.5 in combination with

(6.107), (6.115), in order to let ¢ — 0 in the momentum equation (6.38). We
thereby obtain

T
/ / (@U S+ oURU: Vmcp) de dt (6.116)
0 Q

T
= / / (S :Vap —po@ﬁ@)divxap) dz dt —/ oupp(0,-) dz,
0o Ja Q
for any test function
¢ € C2([0,T) x & RY), ¢-nlog =0, divy(dp) =0,
where
2
S = mﬁ(va +vIU - 3disz]I), (6.117)

and the symbol pU ® U denotes a weak limit of {g.u. ® u.}.~o. Moreover, since
0 satisfies (6.41), we have

T T r 92
po/ / §19(2)divzgo dr dt = / / o093 dzx dt
0o Ja o Ja ¥

in agreement with (6.46).

Consequently, in order to complete the proof of Theorem 6.1, we must verify:

(i) identity

/ /QU®U Ve do dt = / /QU®U Ve do dt (6.118)

for any admissible test function in (6.116);

(ii) equation (6.45) relating the temperature () to the vertical component of
the velocity Us. These are the main topics to be discussed in the next two
sections.
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6.6 Analysis of acoustic waves

As already pointed out in Section 4.4.2, the acoustic equation describing the time
evolution of the gradient part of the velocity in strongly stratified fluids exhibits
a wave speed varying with direction, in particular, with the vertical (depth) coor-
dinate. A typical example of a highly anisotropic wave system due to the presence
of internal gravity waves arises in the singular limit problem discussed in this
chapter.

6.6.1 Acoustic equation

Formally, the equation of continuity (6.21) can be written in the form

— 0 1
0y (QE . Q) + _div,(gcu:) = 0. (6.119)
€0 0

Similarly, by means of the identity,
PoUV - + 0:9) = po¥oVs (96@ 9) :

momentum equation (6.22) reads
~ 0e — 0
0y (0:9<) + poloVy ( s ) (6.120)

1 .
= va (pOQaﬁa - p(@eﬂ%) - pOQe("ge - 19)) + edivy, (Se — 0:U: ® ue) .

System (6.119), (6.120) may be regarded as a classical formulation of the acoustic
equation discussed in Section 4.4.2.

In terms of the weak solutions, the previous formal arguments can be justified
in the following manner. Taking /0 as a test function in (6.37) we obtain

T o« o
/ /(595 Lop+a” V.Y ) dx dt:f/g"‘)’i 5(0,) dr (6.121)
o Ja € 0 0 Q €o

to be satisfied for any ¢ € C°([0,T) x ). In a similar fashion, the momentum
equation (6.38) gives rise to

T =
/ / (595?5 By +po % Qdivzgo) do dt (6.122)
0o Ja 0 €0
_ 7/ 690,5110,5 ~g0(0,') da
Q 0

T
g -9
+/ /(shgdithf—&—s((}gzvx(f—&-po@ Edivng) dz dt,
o Jo 0 1 € o
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for any ¢ € C°([0,T) x Q;R?), ¢ - n|spq = 0, where
1 é — O¢ 795 -7
hs = 9 (pOQEﬁE *pa(ga'&a)) + po < > ( ) y
€ € €

G =S; - QeUe @ Ue.
In accordance with the uniform bounds (6.107), (6.110),

and

he — 0in L*((0,T) x Q),
while, by virtue of (6.62), (6.75), (6.76), and (6.81),
{G.}.>0 is bounded in L4(0,T; L9(Q; R**?)) for a certain ¢ > 1.

In addition, relation (6.105) implies

Je — ¥
<
H{ € :|ess L2((0,T)xQ) vee,
and (6.70), together with (6.82), give rise to
(i
<ec.
g res | L1((0,T)xQ)

Consequently, introducing the quantities

—0 u
TE:QE 9’ VE:QE €

€0 0
we can rewrite system (6.121), (6.122) in a concise form as

B STRATIFIED ACOUSTIC EQUATION:

/OT/Q (grsatswévg.vm (i)) dr dt = f/ﬂera(()’.)gp(()’.) A (6.123)

for any ¢ € C2°([0,T) x Q),
T
/ / (EVE - O +p019r5divzgo) dz dt = —/ eVe(0,) - (0,-) de  (6.124)
0o Ja Q

T
—|-\/E/ /HE:ngfdxdt
0o Ja o

for any ¥ e CSO([()&T) X Q;R3)v (2 n|69 =0,

where )
{H.}.>0 is bounded in L'((0,7) x Q; R**?). (6.125)



222 Chapter 6. Stratified Fluids

We recall that the left-hand side of (6.123), (6.124) can be understood as a weak
formulation of the wave operator introduced in (4.30).

Two characteristic features of the wave equation (6.123), (6.124) can be easily
identified:

e the wave speed depends effectively on the vertical (depth) coordinate 3,
e the right-hand side is “large” of order /¢ in comparison with the frequency
of the characteristic wavelength proportional to €.

6.6.2 Spectral analysis of the wave operator

We consider the eigenvalue problem associated to the differential operator in
(6.123), (6.124), namely

[)V,;(Z) = Aw, poddiv,w = Ag in Q, (6.126)
supplemented with the boundary condition
W'H‘BQ = 0. (6.127)

Equivalently, it is enough to solve

_div, [@vx(g)] - A@(g) in Q, (6.128)
with .
Vz(é) ‘nfpn =0, (6.129)
where
A2 = —Apod. (6.130)

It is a routine matter to check that problem (6.128), (6.129) admits a com-
plete system of real eigenfunctions {Qj,m};ig?n:p together with the associated
eigenvalues A;j ,, such that

mo =1, Ao1 =0, g1 =0,
(6.131)
0< A171 == Al,’rnl(: Al) < A2,1 == A2,’rn2(: AQ) <y,

where m; stands for the multiplicity of A;. Moreover, it can be shown that the
system of functions {qu};ign 2 _, forms an orthonormal basis of the weighted
Lebesgue space L? /é(Q) endowed with the scalar product

d
(viw) 2 (o :/vw v
/8 Q 0

(see Section 10.2.2 in Appendix and also Chapter 3 in the monograph by Wilcox
[202]).
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Consequently, any solution of (6.126), (6.127) can be written in the form

A= )‘ij = i1\/pO’lgA_;7 qd=4qjm, W =Wd+t;m,

Wtjm = ?i(\/poﬁl\j)_lévx qjg” , (6.132)

forj=1,....m, m=1,...,mj,

where a direct computation yields

dz 1 dz
Wim: W L = i) . 6.133
/Q j,m k,l 0 p()19 /QQJ,mqk:,l 0 ( )

In addition, the eigenspace corresponding to the eigenvalue Ay = Ag,; = 0 coincides
with
N = {(c@, w) ’ ¢ = const, w € Li’l/é(Q;R‘g)},

where the symbol Li 1 /@(QQ R3) stands for the space of solenoidal functions

L71/5(R%) = closurez {w € O (% R) | divew = 0} = L(Q,R?).
Accordingly, the Hilbert space L? /é(Q;R:j) admits an orthogonal decompo-
sition

Lf/é(Q;R:j) = Li,l/é(Q;Rfi) ® ClosureLf/é{Span{iwj,m};i’f%:l}’
with the corresponding orthogonal projections represented by the Helmholtz pro-
jectors Hy, H} introduced in (6.47).

Finally, taking ¢ = 91(t)gj,m as a test function in (6.123), and ¢ = Pow;
in (6.124), with 91,92 € C°(0,T), we arrive at an infinite system of ordinary
differential equations in the form:

€0 mre] — wi/Aj ajm[Ve] =0,
tY7, [ E] \/ g %3 [ 8} ' (6.134)
€01 m[Ve] + \/Aj bjmlre] = JeHI™
for j = 1,2,..., and m = 1,...,m;, where we have introduced the “Fourier

coefficients”
bjm(re] = / reqjm dz, ajm[V]= \/1 / V. -wjm, dz, and w = ped. (6.135)
Q W Jo

In accordance with (6.125),

{H?"™} <0 is bounded in L*(0,T) for any fixed j,m. (6.136)
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6.6.3 Convergence of the convective term

The description of the time oscillations of the acoustic modes provided by (6.134)
is sufficient in order to identify the asymptotic limit of the convective term in the
momentum equation (6.38). More precisely, our aim is to show that

/OTAge[ug®ug]:vm(‘g) dz dtH/OT/Q@[U@’U} :vm(‘g) dz dt (6.137)

for any function ¢ such that
e € C((0,T) x G R?), divep =0, ¢-n|gg = 0. (6.138)

If this is the case, the limit equation (6.116) gives rise to (6.46).

In order to see (6.137), we follow formally the approach used in Section 5.4.6,
that means, we reduce (6.137) to a finite number of modes that can be explicitly
expressed by help of (6.134).

Strong convergence of the solenoidal part. We claim that
H;[o.u.] — H[oU] = U in L*((0,T) x ;R?). (6.139)

To this end, we take

ot0) = "V ylaa], @ € OO R, ®omlan =0, v € OF(0,7)

as a test function in the momentum equation (6.38). Seeing that

T T
/ 3tw/ H;[oeu.] - ® dz dt = / / 0sUc - Opp da dt,
0 Q 0o Ja

and taking into account relations (6.107), (6.115), together with the uniform esti-
mates obtained in Section 6.4.1, we conclude that the mappings

tel0,T]— / Hjlo-uc(t) - ® dx
Q
are precompact in C[0,T], in other words,
Hjlo.u.] — H[gU] = 6U in Cyear ([0, T]; L (5 R?)), (6.140)

where we have used (6.62), (6.94), and compactness of the embedding L3 (Q) —
(wh2(@)".
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On the other hand, as Hj, Hé are orthogonal in the weighted space Lf/é,
and (6.95) holds, we can use (6.140) in order to obtain

/OT (/QH@[QEuE] ~H§[§u5]d;) d&t

T T

= / / H;[oeu.] - u. dt — / / H;[oU] - U dzx dt
0o Jo 0o Ja
T

:/0 (L@Q\U\Qd;) dt. (6.141)

In accordance with (6.94),

ess sup |o-(t) — 0| s — 0,
t€(0,7) =0 ”LS(Q)

and we may infer from (6.141) that
H;[ou.] — gU in L*((0,T) x Q;R?), (6.142)
which, by the same token, gives rise to (6.139).

Time oscillations of the gradient part. Initially, we write
1 - 1 L ~ 1 L Lr~
QcU: @ U, = éHé[Qaue] ® oue + éHé [Qeue} by H@[ng] + éHé [Qaue] ® H@ [Qua]~

Since both H; and Hé are continuous in LP(Q; R?) for any 1 < p < oo (see Section
10.2.1 in Appendix), we have

HZ [o.u.] — 0 weakly-(*) in L(0,T; L% (2 R?)). (6.143)
Consequently, we can use (6.139), (6.142) to reduce (6.137) to showing
g 1 1 @\ dz
/0 /Q(Hg oV.) @ Hi[pu.)) :vm(é) St 0fre—0  (0.144)

for any ¢ satisfying (6.137), where V. = p.u./g is the quantity appearing in the
acoustic equation (6.123), (6.124).

We proceed in two steps:

(i) To begin, we reduce (6.144) to a finite number of modes. Similarly to (6.135),
we introduce the “Fourier coefficients”

a;ml|Z] = \/lw /QZ - Wjm dz for any Z € L'(;R?).
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Moreover, similarly to Section 5.4.6, we set

mj

HéM[éZ]:;:) SN ajmlZiwgm. (6.145)

§,0<A; <M m=1
Now a straightforward manipulation yields
H; [0V.] ® Hy [ou.]
= [BLlova) + (Hi(oV) - B, [0V
®

[ louc] + (G [oud] — H;  [ou]) |

(6.146)

where we can write
H; [0V.] - Hj y[oV.]
= Hj{[(@e —0)ue] — H;M[(Qe —o)uc] + Hé_ [ou.] — H;M[@ua}'
Using relations (6.94), (6.95) we obtain
Hy [(0- — 0)u.] — Hy (0= — d)uc] — 0 in L'((0,T) x ;R?) as e — 0 (6.147)

o,

for any fixed M.

On the other hand, using orthogonality of the functions {¢;m}, together
with Parseval’s identity with respect to the scalar product of L1 /6 (Q) and relation
(6.132), we get

o My

[[dive(oue) ||L2 NN Z Z AJa’jm u.).

j=1m=1

Moreover, in accordance with (6.133),
HHé[éue} - Hg,M[éueHlif/é(Q;R?’)
2 Lo s 2
Z Z a_’j,'rn[ué‘} < MHleOL‘(QuE)HLf/é(Q)'
33 >M m=1
Thus, by virtue of (6.81), we are allowed to conclude that
Hj [gu.] — Hy y/[gu.] — 0 in L*(0,T; L7 )5(%R?)) as M — oo (6.148)

uniformly with respect to € — 0.
In view of relations (6.147), (6.148), the proof of (6.137) simplifies consider-
ably, being reduced to showing

/OT/Q (L 1oV.] @ B lou.]) ;vz(sg)dgz I
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or, equivalently, by virtue of (6.94),

/ / wloVe @ HEy[0V.]) £ V. (*f)d; dt — 0 (6.149)

0
for any test function ¢ satisfying (6.138) and any fixed M.

(if) In order to see (6.149), we first observe that

/0 / HE [0V, @HQM[QV}) v( )dx dt
// v\y®v\y)v(‘g)dxdt

where, by means of (6.145),

mj

Z 3 ““” (qJé’)m). (6.150)

YoM m=1

First, integrating the above expression by parts and making use of the fact
that div,p = 0, we get

/OT/(@VI\I!E®VI\IIE) : Vm(g) de dt
//dlleV\IJ V ()dxdt

where, in agreement with (6.128),

—leL(QV \I’ Z Z \/A a],m QJ,m

j<M m=1

The next step is to use system (6.134) in order to obtain

- /T/ lefL’ @vmqja v:r\Ija . (sf) dx dt
0
= w2 / / § E at j,m ra qunV \IJ ' dl‘ dt

J<M m=1

mj

w2 / / Z Z b; ,m 7"5 qJ’mV W, at(p dx dt

J<M m=1

mj

:w2/ /ZZmereqﬁ’”avqf Lo de dt.

J<M m=1
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We see immediately that the first integral on the right-hand side of the above
equality tends to zero for ¢ — 0, therefore the proof of (6.149) will be complete
as soon as we are able to verify that the amplitude of 9;V V. - ¢ grows at most
as e for a certain k < 1. Thus it is enough to show that

T mj
Qj,m C
E g bimlre] 7L 0V Ve - o do dt| < . 6.151
‘/0 /Q il o 4 Ve ( )

J<M m=1

In order to see (6.151), we make use of the second equation in (6.134), and
(6.150) to express

0= S S (), TS ()

J<M m=1 ¢ <M m=1

where H?™ are bounded in L*(0,7) as stated in (6.136).
Finally, we observe that the expression

(3 Sl 27) S 3 bw ()

J<M m=1 0 J<M m=1
m;

= ;VL( Z Z b?"’b[ra]q]g”)g

F<M m=1

is a perfect gradient, in particular

/T/ (X i bimlre] ) 3 i bimlre]Va (M) o da dt = 0
0o Ja Y o] o

I<M m=1

as div,p = 0, ¢-n|spq = 0. Consequently, we have verified (6.151); whence (6.149).
Thus we conclude that (6.118) holds, notably the integral identity (6.116)
coincides with (6.46). Consequently, in order to complete the proof of Theorem
6.1, we have to check that 9¥(?) identified in (6.113) is related to the vertical
component Us through (6.45). This is the objective of the last section.

6.7 Asymptotic limit in entropy balance

In contrast with Chapter 5, the analysis of the entropy equation (6.39) is rather
simple. To begin, we get

T
V. — 0
(023 9) (e, x ) —/ /{ }ﬁl 88 0dS, dt - 0ase—0 (6.152)
0 .'1:3:1

for any fixed ¢ € C°([0,T) x ) as a direct consequence of the uniform estimates
(6.63), (6.64).
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Similarly, by virtue of (6.82), (6.84),
£20/350V  log(9e) + k1 V9 — 0 in L2((0,T) x % R?),

and, consequently,

— 1 ) - 2
g%/ /5219 Vep dz dt = g%/ /dﬁ Ve dz dt

= lim/ /dﬁﬁvzﬁgm.vz@ dz dt,
Q

e—0 Jo

where the quantities ¥¢% have been introduced in (6.112).
Furthermore, writing

T
/ /dﬁgvxﬁg)-vwap dz dt
T
/ / )-stodde/ /d 0e)32\/9:V ( ).vmcpdxdt,
0 Q

we can use (6.97), (6.113) to deduce

T
/ / 2.V, 92 . V0 dz dte/ /d192vwi9(2)-vl.ap dz dt,
0 Q

while the uniform estimates (6.75), (6.78) give rise to

T
//d fe/f\/ﬁv( )~Vx<pdmdt—>0.
0 Q

Thus, we conclude that

T T
1
lim/ / LV, de dt:—dﬁQ/ /vwﬁ@)-vw dedt  (6.153)
e=0Jo Jo e Ue 0o Ja

for any ¢ € C°([0,T") x Q).
Finally, in order to handle the convective term in (6.39), we write

QE'SE(QE71‘9€) = [QESE(vaﬂE)]eSS Jr [QE'SE(QE71‘96)]I‘GS’

where, in accordance with (6.72),
[0:5(0c,9)]ves — 0 in L1((0,T) x Q). (6.154)
Now, similarly to (6.11), we can decompose

9858(987198) = QESM,E(987198) + QESR,E(QE7 795)7
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where, by virtue of (6.75),
4CL 3 . 4
0eSRe(0e,9:) =€ 3 92 — 0 in L*(0,T; L= (£2)), (6.155)

in particular .
0:5R (0, 9e)ue — 0 in L2(0,T; L1 (Q;R?)). (6.156)

On the other hand, due to (6.11), (6.12),

@ Qe @
QESM,E(QE7198) = O¢ (S(E 193/2) - S(E )) s

where, in accordance with hypothesis (6.15),

. “515
‘s(saﬁﬁm) — 5| < | / §/(2) 4] < e(| og(o-)| + | log(4.)).
€ e
Consequently, using the uniform bounds established in (6.62), (6.71), (6.76), and
(6.84), we obtain

[08c(0e, Ve )|restte — 0 in LI((0,T) x ;R?) for a certain ¢ > 1. (6.157)

Thus in order to complete our analysis, we have to determine the asymptotic
limit of the “essential” component of the entropy [0:Sn e (0s, Ue)|ess- To this end,
write

5(Z) = —log(Z) + S(2),
where
33(P(Z) —poZ) — (P'(Z) —po)Z
2 A '
As P is twice continuously differentiable on [0, 00), and, in addition, satisfies
(6.15), we have

S'(2)=-

|§/(Z)| < cfor all Z > 0.

Consequently, we obtain

(005310 (003 U2 )]ows — poé(g log(9) ~ log()) in LY(0.T) x ) (6.158)

for any 1 < g < o0.
Going back to (6.39) and resuming relations (6.152-6.158) we conclude that

T T
_dﬁg/ / Vm?u) -Vzp dr dt = po/ / @log(@)U Vo do dt (6.159)
0 Q 0 Q

for any test function ¢ € C((0,7) x ), where we have used the anelastic
constraint (6.98) and (6.95). Since g solves the static problem (6.41), relation
(6.159) is nothing other than a variational formulation of (6.45). Theorem 6.1 has
been proved.



Chapter 7

Interaction of Acoustic Waves
with Boundary

As we have seen in the previous chapters, one of the most delicate issues in the
analysis of singular limits for the NAVIER-STOKES-FOURIER SYSTEM in the low
Mach number regime is the influence of the acoustic waves. If the physical domain
is bounded, the acoustic waves, being reflected by the boundary, inevitably develop
high frequency oscillations resulting in the weak convergence of the velocity field.
This rather unpleasant phenomenon creates additional problems when handling
the convective term in the momentum equation (cf. Sections 5.4.7, 6.6.3 above). In
this chapter, we focus on the mechanisms so-far neglected by which the acoustic
energy is dissipated into heat, and the ways in which the dissipation may be used
in order to show strong (pointwise) convergence of the velocity.

The principal mechanism of dissipation in the NAVIER-STOKES-FOURIER
SYSTEM is of course viscosity, here imposed through Newton’s rheological law. At a
first glance, the presence of the viscous stress S in the momentum equation does not
seem to play any significant role in the analysis of acoustic waves. In the situation
described in Section 4.4.1, the acoustic equation can be written in the form

{ e0yre + div,(Ve) = “small terms”, }

7.1
e Ve +wV,r, = ediv,S, + “small terms”. (7.1)

Replacing for simplicity div,S. by AV,, we examine the associated eigenvalue
problem:

div,w = Ar,
(7.2)
wVer — eA, w = Aw.

Applying the divergence operator to the second equation and using the first
one to express all quantities in terms of r, we arrive at the eigenvalue problem

—Agr = N1/ (eX —w).
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Under the periodic boundary conditions, meaning 2 = 773, the corresponding
eigenvalues are given as
A

= An7
EXp — W

where A,, are the (real non-negative) eigenvalues of the Laplace operator supple-
mented with the periodic boundary conditions. It is easy to check that

_eh, FiVAwA, — 22

An
2

Moreover, the corresponding eigenfunctions read

{rnawn}7 Wpn = v 8)\” vzrna
An
where r, are the eigenfunctions of the Laplacian supplemented with the periodic
boundary conditions.

The same result is obtained provided the velocity field satisfies the complete
slip boundary conditions (1.19), (1.27) leading to the Neumann boundary condi-
tions for r, namely

W - n|pq = Vur-njgg = 0.

In particular, the eigenfunctions differ from those of the limit problem with e =0
only by a multiplicative constant approaching 1 for € — 0.

Physically speaking, the complete slip boundary conditions correspond to
the ideal mechanically smooth boundary of the physical space. As suggested by
the previous arguments, the effect of viscosity in this rather hypothetical situation
does not change significantly the asymptotic analysis in the low Mach number
limit.

B CONJECTURE I (NEGATIVE):

The dissipation of acoustic energy caused by viscosity in domains with mechanically
smooth boundaries is irrelevant in the low Mach number regime. The decay of
acoustic waves is exponential with a rate independent of €.

On the other hand, the decay rate of the acoustic waves may change sub-
stantially if the fluid interacts with the boundary, meaning, if some kind of “dis-
sipative” boundary conditions is imposed on the velocity field. Thus, for instance,
the no-slip boundary conditions (1.28) give rise to

wlaqa = 0. (7.3)

Accordingly, system (7.2), supplemented with (7.3), becomes a singularly perturbed
eigenvalue problem. In particular, if the (overdetermined) limit problem

div,w = Ar, wV,r = Aw, wigg =0 (7.4)
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admits only the trivial solution for A # 0, we can expect that a boundary layer
is created in the limit process € — 0 resulting in a faster decay of the acoustic
waves. This can be seen by means of the following heuristic argument. Suppose
that problem (7.2), (7.3) admits a family of eigenfunctions {rs, we}eso with the
associated set of eigenvalues {A:}c>0. Multiplying (7.2) on 7., w., where the bar
stands for the complex conjugate, integrating the resulting expression over €2, and
using (7.3), we obtain

5/ |Vzw6\2 dz = (1+w)Re[)\5]/ (|r6|2+|w6|2) dz,
Q Q

where Re denotes the real part of a complex number. Normalizing {r., w:}.>0 in
L2(Q) x L?(Q;R3) we easily observe that

since otherwise {w.}.~0 would be bounded in W12(Q;R3) and any weak accu-
mulation point (r,w) of {r., w.}.~0 would represent a nontrivial solution of the
overdetermined limit system (7.4).

B CONJECTURE II (POSITIVE):

Sticky boundaries in combination with viscous effects may produce a decay rate
of acoustic waves that is considerably faster than their frequency in the low Mach
number regime. In particular, mechanical energy is converted into heat and the
acoustic waves are annihilated at a time approaching zero in the low Mach number
limit.

7.1 Problem formulation

Motivated by the previous discussion, we examine the low Mach number limit for
the NAVIER-STOKES-FOURIER SYSTEM supplemented with the no-stick boundary
condition for the velocity. The fact that the fluid adheres completely to the wall
of the physical space imposes additional restrictions on the propagation of the
acoustic waves. Our goal is to identify the geometrical properties of the domain,
for which this implies strong convergence of the velocity field in the asymptotic
limit.

7.1.1 Field equations

We consider the same scaling of the field equations as in Chapter 5. Specifically,
we set

Ma =¢, Fr = /¢

obtaining
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B SCALED NAVIER-STOKES-FOURIER SYSTEM:

0i0- + divx(geus) =0, (7'5>

1 1
at(gsue) + divz(geue & ua) + e2 VzP(Qe, 795) = diV:rSE + c QEV:I:F7 (76)

at(955(957195)) + din(Qes(gm'&e)ue) + div, (C’ll;) = O¢, (77)
d g2 9
dt L ( 9 Qe|u5| + Qee(gm'&e) - €QEF) dr = 0, (78)
where
1 qe - vzﬁe
> 2 : — . .
0oz (s S. : Vyu, N ) (7.9)

System (7.5-7.8) is supplemented, exactly as in Chapter 5, with the constitutive
relations:

2
S. = S(¥., Voup) = p(d )(v u + Vi, — 3divzue]l), (7.10)
a: = q(9:, Vi) = —r(0:) V0, (7.11)
and
5 e a
ploc, V<) = par(oz V) + pr(v.), pM:wP(;’Q) pr=gil  (T.12)
30 94
eloe, 02) = enr(0e,02) + enle, ), ex =, - ( ) s (T13)
. 4 93
5(0e,9:) = snr(0e,Ve) + sr(0e, V), Q57 E 3 s a °, (7.14
(0::9:) = sar(0e,92) + srle-, 02) (2) = 4o, (1)
where
5P(Z)— ZP'(Z
S(Z)=—23 (2) Z) for all Z > 0. (7.15)

2 A

The reader will have noticed that the bulk viscosity has been neglected in (7.10)
for the sake of simplicity.

As always in this book, equations (7.5-7.8) are interpreted in the weak sense
specified in Chapter 1 (see Section 7.2 below). We recall that the technical restric-
tions imposed on the constitutive functions are dictated by the existence theory
developed in Chapter 3 and could be relaxed, to a certain extent, as far as the
singular limit passage is concerned.
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7.1.2 Physical domain and boundary conditions

As indicated in the introductory part, the geometry of the physical domain plays a
crucial role in the study of propagation of the acoustic waves. As already pointed
out, the existence of an effective mechanism of dissipation of the acoustic waves is
intimately linked to solvability of the (overdetermined) system (7.4) that can be
written in a more concise form as

)\2
_Al_r — A’I" in Q7 w frd —[\7 Va;r|aﬂ = O (716)

The problem of existence of a non-trivial, meaning non-constant, solution to (7.16)
is directly related to the so-called Pompeiu property of the domain €. A remarkable
result of Williams [203] asserts that if (7.16) possesses a non-constant solution in a
domain in R whose boundary is homeomorphic to the unit sphere, then, necessar-
ily, 02 must admit a description by a system of charts that are real analytic. The
celebrated Schiffer’s conjecture claims that (7.16) admits a non-trivial solution in
the aforementioned class of domains only if 2 is a ball.

In order to avoid the unsurmountable difficulties mentioned above, we restrict
ourselves to a very simple geometry of the physical space. Similarly to Chapter
6, we assume the motion of the fluid is 27-periodic in the horizontal variables
(x1,22), and the domain  is an infinite slab determined by the graphs of two
given functions Bhpottom; Btop,

Q= {(w1,72,73) | (21,22) € T?, Bpottom(T1,72) < 23 < Biop(z1,22)}, (7.17)

where 72 denotes the flat torus,

T2 = (-1 ll{onmy) -

Although the specific length of the period is not essential, this convention simplifies
considerably the notation used in the remaining part of this chapter.

In the simple geometry described by (7.17), it is easy to see that problem
(7.16) admits a non-trivial solution, namely r = cos(x3) as soon as the boundary
is flat, more precisely, if Byottom = —7, Biop = 0. On the other hand, we claim
that problem (7.16) possesses only the trivial solution in domains with variable
bottoms as stated in the following assertion.

Proposition 7.1. Let Q be given through (7.17), with
Bbottom = - — h(xth)a Btop = 07
where (7.18)
h e C(T?), |h| < for all (z1,22) € T2

Assume there is a function r # const solving the eigenvalue problem (7.16) for a
certain A.
Then h = constant.



236 Chapter 7. Interaction of Acoustic Waves with Boundary

Proof. Since r is constant on the top part, specifically r(z1,22,0) = rg, the func-
tion
V(z1,x2,x3) = 7(T1, T2, T3) — T cos(\/Axg)

satisfies
—A;V = AV in Q, and, in addition, V,.V|g,,, = V|B,,, = 0.

Accordingly, the function V' extended to be zero in the upper half plane {z3 > 0}
solves the eigenvalue problem (7.16) in 2 U {3 > 0}. Consequently, by virtue
of the unique continuation property of the elliptic operator A, + Al (analyticity
of solutions to elliptic problems discussed in Section 10.2.1 in Appendix), we get
V =0, in other words,

= 1o cos(VAzs) in Q.

However, as r must be constant on the bottom part {x3 = —7 — h(x1,z2)}, we
conclude that h = const. O

Our future considerations will be concerned with fluids confined to domains
described through (7.17), with flat “tops” and variables “bottoms” as in (7.18)
with h # const. We impose the no-slip boundary conditions for the velocity field

u:o0 =0, (7.19)
together with the no-flux boundary condition for the temperature
qc - n‘@Q =0. (720)

Accordingly, the system is energetically insulated in agreement with (7.8).

As we shall see, our approach applies to any bounded sufficiently smooth spa-
tial domain © C R?, on which the overdetermined problem (7.16) admits only the
trivial (constant) solution r. In particular, the arguments in the proof of Propo-
sition 7.1 can be used provided a part of the boundary is flat and the latter is
connected.

7.2 Main result

7.2.1 Preliminaries — global existence
Exactly as in Chapter 5, we consider the initial data in the form
1
06(03 ) = 00, = 0 + EQ[()’ga
u-(0,) = o, (7.21)

9:(0,-) = o =9 + 0,
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where
Jo g((fg dz =0, Q((fg — oM weakly-(*) in L>(1),

U, — ug weakly-(*) in L>®(Q; R?), (7.22)
o 05 dz =0, 9§) — 9) weakly in L),

with positive constants o, 9.

For readers’ convenience, we recall the list of hypotheses, under which system
(7.5-7.15), supplemented with the boundary conditions (7.19), (7.20), and the
initial conditions (7.21), possesses a weak solution defined on an arbitrary time
interval (0, T). To begin, we need the hypothesis of thermodynamic stability (1.44)
expressed in terms of the function P as

P € C*0,00) N C%*(0,00), P(0)=0, P'(Z) >0 forall Z >0, (7.23)
P(Z) - 2ZP'(Z SP(z) — 2P
0<? (2) (2) <sup * (2) =2P'() < o0, (7.24)
Z 2>0 z

together with the coercivity assumption

lim P(2)

. = Do > 0. 7.25
Jom e =p (7.25)

Similarly to Chapter 5, the transport coefficients u, 77, and s are assumed to
be continuously differentiable functions of the temperature 9 satisfying the growth
restrictions

0<p(l+9) <p@) <upl+9) for all ¥ >0, 4 bounded in [0,00),  (7.26)

and
0 < k(1 +93) < k(W) < k(1 +9%) for all ¥ > 0, (7.27)

where u, p, k, and k are positive constants.

Now, as a direct consequence of the abstract existence result established in
Theorem 3.1, we claim that for any ¢ > 0, the scaled NAVIER-STOKES-FOURIER
SYSTEM (7.5-7.9), supplemented with the boundary conditions (7.19-7.20), and
the initial conditions (7.21), possesses a weak solution {g., u., U }e>0 on the set
(0,T) x 2 such that

0- € L(0,T; L3 (Q)), ue € L0, T; WEA(R?)), 9. € L2(0, T; W3(Q)).
More specifically, we have:

(i) Renormalized equation of continuity:

T
/ / 953(95)(@@ + u. - sto) dz dt (7.28)
0 Q

T
:/ / b(oe)divyucp da dt —/ 00,:B(00,:)(0,-) dz
o Ja Q

for any b as in (2.3) and any ¢ € C2°([0,T) x Q);
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(i) Momentum equation:
4 1
/ / (ggue <Ot 4 0clue @ ue] : Vyp + 52p(gg, ﬁe)divmcp) dz dt (7.29)
0o Ja

T
1
= / / (Se : VxQO — 0V F- 90) dz dt — / (QO,EUO,E) 2 dx
0o Ja € 9)

for any test function
p € C2([0,T) x % R?);

(iii) Total energy balance:
g? 9
( 9 Qe‘u.rs' + Q56(987198) - EQEF) (t) dz (730)
Q

22
= / ( 9 Qo,e|uo,e\2 + 00,c€(00,e,%0,c) — EQaF) dz for a.a. t € (0,7);
Q

(iv) Entropy balance:

T
/ / QES(Q57 795) (8t<,0 +u - Vltp) dz dt
0 Q

T
qe )
+/0 \/Q 195 . Vmip dz dt + <057 S0>[M;C]([O,T]><Q)

= */ 00,65(00,e, P0,£) (0, ) dz (7.31)
Q

for any ¢ € C°([0,T) x Q), where 0. € MT([0,T] x Q) satisfies (7.9).

Note that the satisfaction of the no-slip boundary conditions is ensured by
the fact that the velocity field u.(t,-) belongs to the Sobolev space Wol’g(Q;]R?’)
defined as a completion of C2°(£2; R3) with respect to the W2-norm. Accordingly,
the test functions in the momentum equation (7.29) must be compactly supported
in , in particular, the Helmholtz projection H[y] is no longer an admissible test
function in (7.29).

7.2.2 Compactness of the family of velocities

In order to avoid confusion, let us point out that the principal result to be shown
in this chapter is pointwise compactness of the family of velocity fields {u.}eso.
Indeed following step by step the analysis presented in Chapter 5 we can show
that the limit system obtained by letting ¢ — 0 is the same as in Theorem 5.2,
specifically, the OBERBECK-BOUSSINESQ APPROXIMATION (5.161-5.166).
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Thus the main result of this chapter reads as follows:
B COMPACTNESS OF VELOCITIES ON DOMAINS WITH VARIABLE BOTTOMS:

Theorem 7.1. Let Q be the infinite slab introduced in (7.17), (7.18), where the
“bottom” part of the boundary is given by a function h satisfying

he C3T?), |h| <m, h# const. (7.32)

Assume that S., q. as well as the thermodynamic functions p, e, and s are given
by (7.10-7.15), where P meets the structural hypotheses (7.23-7.25), while the
transport coefficients p and k satisfy (7.26), (7.27). Finally, let {0, us, 9 }eso be
a family of weak solutions to the Navier-Stokes-Fourier system satisfying (7.28—
7.31), where the initial data are given by (7.21), (7.22).

Then, at least for a suitable subsequence,
u. — U in L2((0,T) x ;R3), (7.33)

where U € L2(0,T; Wy 2(Q; R?)), div, U = 0.

The remaining part of this chapter is devoted to the proof of Theorem 7.1
which is tedious and rather technical. It is based on careful analysis of the singular
eigenvalue problem (7.2), (7.3) in a boundary layer by means of the abstract
method proposed by Vishik and Ljusternik [198] and later adapted by Desjardins
et al. [61] to the low Mach number limit problems in the context of isentropic fluid
flows. In contrast with [61], we “save” one degree of approximation — a fact that
simplifies considerably the analysis and makes the proof relatively transparent and
easily applicable to other choices of boundary conditions (see [83]).

7.3 Uniform estimates

We begin the proof of Theorem 7.1 by recalling the uniform estimates that can
be obtained exactly as in Chapter 5. Thus we focus only on the principal ideas,
referring to the corresponding parts of Section 5.2 for all technical details.

As the initial distribution of the density is a zero mean perturbation of the
constant state p, we have

/ 0:(t) do = / 00,c dz = 0[],
Q Q

in particular,

/(gg(t) — o) dx =0 for all t € [0,T]. (7.34)
Q
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To obtain further estimates, we combine (7.30), (7.31) to deduce the dissipa-
tion balance equality in the form

/Q Bgemgﬁ + 512 (Hy(02,02) = 0. F) | (r) d + ’Zag 0.7 x|  (7.35)

1 1
= / [29075|u075|2 + 22 (Hﬁ(go@,ﬁo@) — egeF)] dz for a.a. T € [0,T],
Q

where H is the Helmholtz function introduced in (2.48).
As we have observed in (2.49), (2.50), the hypothesis of thermodynamic sta-
bility 0pp > 0, Oye > 0, expressed in terms of (7.23), (7.24), implies that

0+— Hy(p,) is a strictly convex function,

while
¥ — Hy(o,7) attains its strict minimum at ¢ for any fixed o.

Consequently, subtracting a suitable affine function of g from both sides of
(7.35), and using the coercivity properties of H, stated in Lemma 5.1, we deduce
the following list of uniform estimates:

e Energy estimates:

ess sup ||v/oeuc| r2(ours) < c [cf. (5.49)], (7.36)
te(0,T)
Qe — 0
ess sup H <c |cf. (5.46)], 7.37
e ) = et (3.46)] (7.37)
Qs — 0 1
ess su 5 <esc |[cf. (5.45), (5.48)], (7.38
tE(OPT)H|: € ]res L3(Q) [ ( ) ( )] ( )
Ve — 0
ess sup H <c |[cf. (5.47)], 7.39
S (11707 e e et Gan) (7.39)
1
ess sup Hﬁ N <ez2¢ |cf. (5.48)], 7.40
10 [9de] gy S He 1o 505) (7.40)
63196 - 319
ess sup H[p(g ) —ple )] <ec [cf. (5.45), (5.100)]. (7.41)
te(0,T) € res!I L1 (£2)

¢ Estimates based on energy dissipation:

loell a0, 7%y < €%¢ [ef. (5.50)], (7.42)
T
A e 2 sy < € [ef. (5.51)], (7.43)
Ty, =02
/0 H _ mem) dt < ¢ [cf. (5.52)], (7.44)

/T Hlog(ﬁg)s— log(v) sz(m dt <c [cf. (5.53)]. (7.45)
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e Entropy estimates:

(02, 0:)
.

dt < ec [cf. (5.44)], (7.46)

oS Sub H { LY(Q)

te(0,T)

T £ ( 53795)
[
T
[

T
A [

! dt < c for a certain ¢ > 1 [cf. (5.54)],

L1()
(7.47)

q
dt < ¢ for a certain ¢ > 1 [cf. (5.55)],

La(R3) rs)
7.48

! dt — 0 for a certain ¢ > 1 [cf. (5.56)].

La(S4R3)
(7.49)

Let us recall that the “essential” component [h]ess of a function h and its “residual”
counterpart [h]es have been introduced in (4.44), (4.45).

We conclude with the estimate on the “measure of the residual set” estab-
lished in (5.46), specifically,

ess sup |MEL[t]| < e, (7.50)
te(0,7)

with M¢

res

[t] C Q introduced in (4.43).

7.4 Analysis of acoustic waves

7.4.1 Acoustic equation

The acoustic equation governing the time oscillations of the gradient part of the
velocity field is essentially the same as in Chapter 5. However, a refined analysis to
be performed below requires a more elaborate description of the “small” terms as
well as the knowledge of the precise rate of convergence of these quantities toward
Z€ro.

We start rewriting the equation of continuity (7.5) in the form

T — J—
/ / (595 %0 + peu. - Vmcp) do dt = 7/ £ 78 gy (7.51)
0o Ja € Q €

for any ¢ € C°([0,T) x Q).
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Similarly, the momentum equation (7.29) can be written as
T
/ / €0eU; - Oyp da dt (7.52)
0
810 @, -0 Ip(0,9) [V =¥ :
— oF)divyp dx dt
/ / g ]ess+ (919 |: 1) i|ess e ) Wap v
7/ /ESE:Vmcpdxdt
0o Ja

T T
:—E/Qoﬁuo@wpdx—&—s/ /Gizvxwdxdt—&—s/ /Ggwpdxdt
Q 0o Ja o Ja
T
+ / / (62 + Gt)div,p da dt,
o Ja

for any p € C2°([0,T) x Q;R3), where we have set

Gl=—pu.®u., G= 9;95 V., F, (7.53)
G o [p(stja)]res7 (750)

and
Gt = ﬁpggg, J) [95; QLSS N 3p§;19) {195 ; 19]655 3 ([p(ge,ﬁa)]e:s — (o, 19)).
(7.55)

It is important to notice that validity of (7.52) can be extended to the class of
test functions satisfying

@ € CZ([0,T] x % R?), ¢lag =0 (7.56)

by means of a simple density argument. Indeed, in accordance with the integra-
bility properties of the weak solutions established in Theorem 3.2, it is enough to
use the density of C2°(Q) in W, ?(Q) for any finite p.

Since u. € L?(0,T; W&’Q(Q;R?’)), in particular, the trace of u. vanishes on
the boundary, we are allowed to use the Gauss-Green theorem to obtain

T
/ / eSe : Vi do dt (7.57)
T
2
/ / :U’ 19 Qaus lezHVltpH dz dt
Q
Tra2 19
[ 0= o i 9.0
0o Ja 0

/QE 19)) <qu5 + Vg,fuE — ;dikugﬂ) : Ve dz dt
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for any ¢ as in (7.56), where we have introduced the notation
1 T 2
M) = [MHMI —  traceM] 11]

In a similar fashion, the entropy balance (7.31) can be rewritten as

T
€ 67196 - Ue 719
/ /5(9 5(0e Ve) = ees(e ))atcp de dt (7.58)
o Ja €
00,65(00,e,V0,e) — 00,e5(0,9
_ _/QE( =5(00,e eE) =5( ))¢(07.) do — (02 ) a0z

+ /OT/Q (nif:)vzﬁa + (Qgs(g, 9) — 965(957195))115) Ve dz dt

for any ¢ € C2°([0,T") x Q).

Summing up relations (7.51-7.58) we obtain, exactly as in Section 5.4.3, a
linear hyperbolic equation describing the propagation of acoustic waves.

B AcousTic EQUATION:

T
/ / (Ergatcp YV, Vmcp) de dt (7.59)
0 Q

A T
= —/ ero,e(0,-) dz + (/ / G: -V do dt — <087ap>)
Q wirJo Ja

for any ¢ € C°([0,T) x ),

T
/ / (EVE - Opp + wredivyp + DV, - divw[[vxgo]]) dx dt (7.60)
o Ja
= */ €V()75 . QD(O, ) dx
Q
T
+ / / (Gg divy[[Vap]] + G5 : Ve + Gidivep + G - Lp) dz dt
0 Ja

for any p € C°([0,T) x R3;R3), ¢|an = 0,

where we have set

1 —
re = (w %70 1 Ap.
w 3

5(957198)5— s(0,9) QF)7V8 = oo, (7.61)

1 — ,90.c) — s(p,9
ro.e = w (w QO’EE ¢ + AQO,ES(QO7E O’Z_) s(e.9) - QF)7VO,6 = 00,eUg,e, (7.62)
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with

D9p(0, )] g Oop(9) 5 2u(0) (7.63)

w=20 p 9319 + ; = ’
eple.?) 0® dps(0,9) 0 09s(0,9) 0

Note that the integral identities (7.59), (7.60) represent a weak formulation
of equation (7.1), where the “small” terms read as follows:

G5 = "0I9.0. + (ors(0.9) — oes(e 1) e (7.64)
G§ =eD(0- — 0)u., (7.65)
? = 25(”(195) - M(ﬁ))[[vanue“ — E0:U: ® U, (7'66)
G :AQE[S(QE,&) 78(9719)] B {p(ge,ﬁs)] (7.67)
+A{ [QES(ga,ﬂe) — s(o, 19)}
S B I L WS
B { [p(ga,ﬂe)}e;s -plo,9) (31)(899719) {95; Q]be
T R ) S
and
o= (0= 0:)V.F. (7.68)

7.4.2 Spectral analysis of the acoustic operator

In this part, we are concerned with the spectral analysis of the linear operator
associated to problem (7.59), (7.60), namely we examine the differential operator

{:V}HA{:V}—&-EB{:V}, (7.69)
with

al o] =ee= 8] 0] =] pa v |

that can be viewed as the formal adjoint of the generator in (7.59), (7.60). In
accordance with (7.19), we impose the homogeneous Dirichlet boundary condition
for w,

W‘@Q =0. (770)
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Let us start with the limit eigenvalue problem

v v ) wdiv,w = Awv,
A =A w | meaning (7.71)

w Vv = Aw
which can be equivalently reformulated as

)\2
—Ayv=Av, A=—-"", (7.72)
w

where the boundary condition (7.70) transforms to V,v|sq = 0, in particular,
W - 1’1|39 = VIU . Il‘aQ =0. (7.73)
Note that the null space (kernel) of A is

span{1}
L3 (4 R%)

= {(v,w) | v = const, w € L*(Q;R?), div,w =0, w - n|sg = 0}.

Ker[A] = l (7.74)

As is well known, the Neumann problem (7.72), (7.73) admits a countable
set of real eigenvalues {A,,}22,

O:A()<A1<A2~'~,

00, My,

where the associated family of real eigenfunctions {vn m},20m=1
thonormal basis of the Hilbert space L?(2). Moreover, we denote by

forms an or-

m
E, = Span{vn,m}mllv n=20,1,...

the eigenspace corresponding to the eigenvalue A,, of multiplicity m,,. In particular,
mo = 1, Ey = span{1} (see Theorem 10.7 in Appendix).

Under hypothesis (7.32), Proposition 7.1 implies that vy = 1/\/|Q\ is the only
eigenfunction that satisfies the supplementary boundary condition V,vglaa = 0.
Thus the term eB, together with (7.70), may be viewed as a singular perturbation
of the operator A.

Accordingly, the eigenvalue problem (7.71), (7.73) admits a system of eigen-
values

An = ii\/wAn, n=20,1,...

lying on the imaginary axis. The associated eigenspaces are

span{1} x L2(Q;R3) for n = 0,

van,m} forn=1,2,....

Span{(vn,mawﬂ:n,m) = /\1 1
m=

+n
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In the remaining part of this chapter, we fix n > 0 and set
A=)\, = i\/wAn, V=Up1, W= Wy = )\1 VaUn1, (7.75)
together with
E = E, = span{v(1), ..., Vm)}, V() = Un,j> M = M. (7.76)
In order to match the incompatibility of the boundary conditions (7.70),

(7.73), we look for “approximate” eigenfunctions of the perturbed problem (7.80),
(7.82) in the form

v, = (vint,O +Ubl,O) + \/E(Uint’l +vbl,l)7 (777)
We = (W0 4 wPLOY 4 e (wint] | b1, (7.78)

where we set
Uint,o =, Wint,O = wW. (779)

The functions v., w. are determined as solutions to the following approximate
problem.

B APPROXIMATE EIGENVALUE PROBLEM:

A[VI:Z]—&—56[@2]2&[&2}—&-\/5[2

wdiv,we = Ave + /sl
(7.80)
Ve + eDdiv, [[Vowe]] = Aewe + /es2,

M NO =
1

meaning,

where
Ae = A0+ el with AV = )\, (7.81)

supplemented with the homogeneous Dirichlet boundary condition

W5|3Q =0. (7.82)

There is a vast amount of literature, in particular in applied mathematics,
devoted to formal asymptotic analysis of singularly perturbed problems based on
the so-called WKB (Wentzel-Kramers-Brilbuin) expansions for boundary layers
similar to (7.77), (7.78). An excellent introduction to the mathematical aspects of
the theory is the book by Métivier [155]. The “interior” functions v'"*F = %k (z),
wittk — wintk () depend only on = € Q, while the “boundary layer” functions
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bLE(2, Z) = vPVE (2, Z), wPbF = wPlE(2, Z) depend on x and the fast variable
Z = d(x)/+/e, where d is a generalized distance function to 9,

dist[z, 9] for all x € Q such that dist[z, dQ] < 4,
de C3(Q), d(z) = (7.83)
d(x) > § otherwise.

Note that the distance function enjoys the same regularity as the boundary 0f2,
namely as the function h appearing in hypothesis (7.32).

The rest of this section is devoted to identifying all terms in the asymptotic
expansions (7.77), (7.78), the remainders s!, s?, and the value of A1. In accordance
with the heuristic arguments in the introductory part of this chapter, we expect to
recover A\! # 0, specifically, Re[\'] < 0 yielding the desired exponential decay rate
of order 4/ (no contradiction with the sign of Re[\.] in the introductory section
as the elliptic part of problem (7.80-7.82) has negative spectrum!). This rather
tedious task is accomplished in several steps.

Differential operators applied to the boundary layer correction functions.

To avoid confusion, we shall write V,wP"*(z,d(z)//e) for the gradient of the
composed function x — wP'*(z,d(x)/\/e), while V,wP'¥(z, Z), 07w (z, Z)
stand for the differential operators applied to a function of two variables x and Z.
It is a routine matter to compute:

[Vow"* (2, d(2)/ve)] = [Vaw" " (z, 2)]]

1 2
+ e Dz W (2, Z) @ Vod + V,d @ 07w (2, Z) — 3azwb1’k(m, Z)-V.d1.
Similarly, we get
1
Ve

\}5 D70 (x, Z)V pd(x),

div, [wPM* (2, d(z)/Ve)] = div,w ki (z, Z) + 97w (2, Z) - Vad(x),

Valo"*(z, d(2)/Ve)] = Voo™ (x, Z) +

and
div, [V,w"F (2, d(z)/v/€)]] = div,[[V.w"* (2, Z)]]

+ ;6 {102Vaw" (@, 2)] 9V, d(x) + é(@zdivwwbl’k(ac, 2))V.d(x)
+ 02V W (e, 7))V, ()
41 0w (e, Z)A () + ! o [V2d())0w" (. 7))

5 {azwblk(m Z)|Vad(z)|? + a? whlE (2, Z) - vl.d(x)vwd(x)}
for k = 0,1, where Z stands for d(z)//e.
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Consequently, substituting ansatz (7.77), (7.78) in (7.80), (7.81), we arrive
at the following system of equations:

wdiv, w® ! (z) = 0% (2) + N0 (1), ( )

Voo () = A0l (2) 4 ALwit0(z), (7.85)

DzwP0(x, Z) - V,d(z) = 0, (7.86)

w (divew"0(z, Z) + 9,w(z, Z) - V,d(z)) = A"0(, 2), (7.87)
70" (x, Z)V ,d(z) = 0, (7.88)

and
(V%vbl’o(nc7 Z) + 070" (x, Z)de(.%)) (7.89)
Do bio 2 Loo mio
+ (azw (@, 2)|Vad(@) + 05w, 2) - Vl.d(x)vxd(x))
= )\Owbl’o(m, 7).
Moreover, the remainders s, s? are determined by means of (7.80) as
st = div, (WP (z, 2)) — A% (2, Z) (7.90)
o Alvbl,O(x’ Z) o \/g)\l (Uint,l(x) + Ubl’l(l’,Z)>,
1
s2 = D30, Vw0 (z, Z2)|Vad(z) +  [07div, w0 (z, 2)]Vd(z 7.91
c 6
1 1
+ G[GZVEWbI’O(x,Z)]de(x) + 282wb1’0(x,Z)A$d(x)
1 1
+ G[Vid(m)]azwbl’o(x,Z) + 28%Wb1’1(m, Z)|Vd(x)?

+ é@%wbl’l(x, Z) - de(x)vzd(x)}
+ vabl’l(m, Z)— )\Owbl’l(x, Z)— Alwbl’o(m, 7)
+ \/E{D(divm[[vzwim’o(x)]] + div, [[VawP0(z, 2)]]

+[02Vew (0, Z)]Vad(z) + ([07cdivaw (2, 2)| V()
b L [02VIW (2, 2))9.d()

+ ;3zwb1’1(x, Z)Aypd(z) + é[Vid(m)]@Zwbl’l(x, Z))

~ AW () — AlwP (g, Z)}

+ e{ div, [Tow™ 3 (2)] + div,[Vaw®™ (2, 2)]]},

where Z = d(z)/+/e.
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Finally, in agreement with (7.82), we require
wPlE (2, 0) + witF (2,0) = 0 for all z € 9Q, k= 0,1. (7.92)

Determining the zeroth order terms. System (7.84-7.89) consists of six equations
for the unknowns vPb0, wPLO, ¢int1 wint:l and Pl wbhl Note that, in agreement
with (7.79),

wdivwwi“t’o — )\O,Uint,o7 )\Owint,O — vvint,O7
(7.93)

int,0

W . 1’1|39 = vaint’o . 1’1|39 =0.

Moreover, since the matrix {faﬂ Vv - Vavigy dSe}%_; is diagonalizable, the
basis {v(1),...,V(m)} of the eigenspace E introduced in (7.75), (7.76) may be
chosen in such a way that

/Qv(i)v(j) dox = (52'7j, /@Q Vzv(i) : va(j) dSz =0 for ¢ 7é j, (794)

where 00 = v(q).

Since there are no boundary conditions imposed on the component v, we can
take

WPz, Z) = PPz, Z) = 0, (7.95)

in particular, equation (7.88) holds.

Furthermore, equation (7.86) requires the quantity w'(x, Z)-V,d(z) to be
independent of Z. On the other hand, by virtue of (7.73), (7.92), the function z
wPlO(z, d(z)/+/e) must have zero normal trace on 9. Since d(z) = 0, V,d(z) =
—n(z) for any z € 99, we have to take

w0z, Z) - Vd(x) = 0 for all z € Q, Z > 0. (7.96)

Consequently, equation (7.89) reduces to
D s o 2 0,bl1,0 .
5 Oy w0 (2, Z)|Ved(x)]* = Nw P (x, Z) to be satisfied for Z > 0.  (7.97)

For a fixed z € Q, relation (7.97) represents an ordinary differential equation
of second order in Z, for which the initial conditions wP""?(x,0) are uniquely
determined by (7.92), namely

wP0(z,0) = —w'"0(z) for all z € O9. (7.98)

It is easy to check that problem (7.97), (7.98) admits a unique solution that decays
to zero for Z — oo, specifically,

w0 (z, 7Z) = —X(d(x))wim’o (x — d(x)Vd(x)) exp(-T'Z), (7.99)
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where x € C*[0, c0),

1 for d €10,6/2],
x(d) = (7.100)
0ifd >4,
and
,  2X°
*= """ Re[l] >0. (7.101)

It seems worth noting that formula (7.99) is compatible with (7.96) as for x € Q
the point & — V,d(x)/d(z) is the nearest to z on 9 as soon as d(x) coincides with
dist[z, 09)].

First order terms. Equation (7.87), together with the ansatz made in (7.95), give
rise to

é&(me@;ZyVngn::fdwﬁwmﬂ@;Z». (7.102)

In view of (7.99), equation (7.102) admits a unique solution with ezponential decay
for Z — oo for any fixed x € 2, namely

1
wPbl(z, Z) - V,d(z) = Fdiv%(wbl’o(m7 7)).
Thus we can set
bl,1 L. bl,0
woi (x, Z) = Flex(W Pla, Z))Ved(x) + H(z) exp(-T'Z), (7.103)

for a function H such that
H(z) Vyd(z) =0 (7.104)

to be determined below. Note that, in accordance with formula (7.99), |V,d(z)| =
|V dist[x, 9] = 1 on the set where w10 £ 0.

int,1 int,1

Determining \!. Our ultimate goal is to identify v'"*!, win®! and, in particular
AL, by help of equations of (7.84), (7.85). In accordance with (7.92), the normal
trace of the quantity wi**!(z) + wPb!(x,0) must vanish for x € 9€; whence, by
virtue of (7.103),

. : 1
0=w"!(z) n(z)+w(2,0) n(z) = w"(z) - n(z) - Fdiv%(wbl’o(ac7 0))
(7.105)
for any x € 01.

As a consequence of (7.93), system (7.84), (7.85) can be rewritten as a second
order elliptic equation

ALNO
w

Aottt 4 Apintl = 9 00 in Q) (7.106)
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where A = —(A\%)? /w. Problem (7.106) is supplemented with the non-homogeneous
Neumann boundary condition determined by means of (7.93), (7.85), and (7.105),
namely
. A0
Vom0l on(z) = T div, (wP0(z,0)) for all 2 € HQ. (7.107)
According to the standard Fredholm alternative for elliptic problems (see
Section 10.2.2 in Appendix), system (7.106), (7.107) is solvable as long as

w

/ divz(wbl’o(x,()))v(k) ds, = 2)\1/ vi“t’ov(k) dx for k=1,...,m,
I' Jo Q

where {v(1),...,V(m)} is the system of eigenvectors introduced in (7.94). In accor-
dance with our agreement, v(;y = 40 therefore we set

A= Y / div, (w0 (z,0))v™"0 dS, (7.108)
2L Joo
and verify that
/ div, (w”0(z,0))v) dS, =0 for k=2,...,m. (7.109)
a0

To this end, use (7.93), (7.99) to compute

div, (wP"0(z,0))
= —div, (W™(z — d(2)V,d(z)))
1
= 20

= - ;0 Vau'™? (z — d(2)Ved()) - (11 — V.d(z) ® Vd(z) — d(x)v%z(x))

div, (vai“t’o(l‘ - d(x)de(m)))

whenever dist[z, 9Q] < §/2. Consequently,

1
A Joq

1 int,0 1 int,0
=\ /@Q Aso™ vy dSe = | Ve 40 Vv dSs,

/ div, (w”0(z, 0))vgy dS, = V2o (I — n®@n)ugy dS,
o0

where the symbol Ag denotes the Laplace-Beltrami operator on the (compact)

Riemannian manifold J€2. Indeed expression {Vivi“tvo :(n®n-— ]I)} represents the

standard “flat” Laplacian of the function v™9 with respect to the tangent plane

at each point of 9 that coincides (up to a sign) with the associated Laplace-
Beltrami operator on the manifold 99 applied to the restriction of v'™*:|5q pro-
vided V,v"*Y . n = 0 on 99 (see Gilbarg and Trudinger [96, Chapter 16]).
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In accordance with (7.94), we infer that

Joq V0™ 02 dS, if k =1,

Ofork=2,...,m.

v, 00 . Vv dSe = {
o0

In particular, we get (7.109), and, using (7.72), (7.101),

D

A =T

Voo™ 0| dS,.

Seeing that A > 0, and, by virtue of (7.101), Re[l'] > 0, we utilize hypothesis
(7.32) together with Proposition 7.1 to deduce the desired conclusion

Re[\] < 0. (7.110)

This is the crucial point of the proof of Theorem 7.1.
Having identified v'"**! by means of (7.106), (7.107) we use (7.85) to compute

int,1 __ int,1 _ y1_..int,0
W = o (Vl.v A'w )

Finally, in order to meet the boundary conditions (7.92), we set
H(z) = —y(d(z)) <Wi“t’1(m) — (wintl de(x))Vl.d(xD for z € Q)

in (7.103), with x given by (7.100).

Conclusion. By a direct inspection of (7.90), (7.91), where all quantities are
evaluated by means (7.95), (7.99), (7.103), we infer that

51+ 52 < e (we T exp (Rem d&?)) |

in particular s_, s are uniformly bounded in 2 and tend to zero uniformly on any

£ [

compact K C (.

The results obtained in this section are summarized in the following assertion.
Proposition 7.2. Let Q be given through (7.17), with
Btop =0, Bbottom = —7 — h,
h e C*(T?), |h| <7, h# const.

Assume that v™0 wint0 and A\ #£ 0 solve the eigenvalue problem (7.71), (7.73).

Then the approzimate eigenvalue problem (7.80-7.82) admits a solution in
the form (7.77), (7.78), where
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e the functions v'"%1 = ¢t (g) winhl = wint.1(2) belong to the class C%(Q);

e the boundary layer corrector functions v*10 = vPbt =0, wPL0 = whlO(z 7)),
wPbl = wPbl(z Z) are all of the form h(z)exp(—TZ), where h € C%(Q; R?),
and Re[l'] > 0;

e the approzimate eigenvalue A. is given by (7.81), where
Re[\] < 0; (7.111)
o the remainders s., s? satisfy

st —0in LYQ), 82 — 0in LY R?) ase — 0 for any 1 < ¢ < oo. (7.112)

7.5 Strong convergence of the velocity field

We are now in a position to establish the main result of this chapter stated in
Theorem 3.1, namely

u. — U strongly in L?((0,7) x ;R?). (7.113)
We recall that, in accordance with (7.43),

u. — U weakly in L(0, T; W, (4 R?)); (7.114)
at least for a suitable subsequence. Moreover, exactly as in Section 5.3.1, we have
div, U =0.

Consequently, it remains to control possible oscillations of the velocity field in time.
To this end, similarly to Chapter 5, the problem is reduced to a finite number of
acoustic modes that can be treated by means of the spectral theory developed in
the preceding section.
7.5.1 Compactness of the solenoidal component
It follows from the uniform estimates (7.36-7.38) that

o0-u. — oU weakly-(*) in L>(0,T; L4 (Q;R?)). (7.115)
Using quantities

p(t,x) = P()o(x), v € CF(0,T), ¢ € CF(Q), dived =0

as test functions in the momentum equation (7.29) we deduce, by means of the
standard Arzela-Ascoli theorem, that the scalar functions

t— / 0:u. - ¢ dz are precompact in C[0,T).
Q
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Note that 1
/ 0.V, F-¢de = / 070G Fo du
Q€ Q ¢

as ¢ is a divergenceless vector field.
Consequently, with the help of (7.115) and a simple density argument, we
infer that the family

t— / o:u. - H[¢] dz is precompact in C[0, T
Q
for any ¢ € C°(Q;R3), where H denotes the Helmholtz projection introduced in
Section 5.4.1. In other words,
H[o.u.] — oH[U] = gU in Cyear ([0, T); L1 (2 R?)). (7.116)

Let us point out that H[¢] is not an admissible test function in (7.29), however, it
can be approximated in LP();R3) by smooth solenoidal functions with compact
support for finite p (see Section 10.6 in Appendix).

Thus, combining relations (7.114), (7.116), we infer

/OT/QH[QEuE] -H[u.] dz dt — Q/OT/Q|H[U]2 dx dt,

which, together with estimates (7.37), (7.38), gives rise to

T T
/ / [H[u.]|? dz dt H/ / |U|? dz dt
0o Jo 0o Jo

yielding, finally, the desired conclusion

H[u.] — U (strongly) in L*((0,T) x Q;R?). (7.117)

7.5.2 Reduction to a finite number of modes

Exactly as in (5.146), we decompose the space L? as a sum of the subspace of
solenoidal vector fields L2 and gradients LZ:

2 LT3 72 .3 2 .3
L2 R%) = L2(R%) @ L2(Q; R?).

Since we already know that the solenoidal components of the velocity field u. are
precompact in L2, the proof of (7.113) reduces to showing

H'[u.] — H[U] = 0in L*((0,T) x O;R?).

Moreover, since the embedding VVOM(Q; R3) — L?(Q; R3) is compact, it is enough
to show
[t — / u - w dx] — 0 in L(0,7), (7.118)
Q
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for any fixed w = }\Vl.u where v, w, A # 0 solve the eigenvalue problem (7.71),
(7.73) (cf. Section 5.4.6).
In view of (7.37), (7.38), relation (7.118) follows as soon as we show

[tH/QEuE-WdJ}} — 0in L*(0,7),
Q

where the latter quantity can be expressed by means of the acoustic equation
(7.59), (7.60). In addition, since the solutions of the eigenvalue problem (7.71),
(7.73) come in pairs [v,w, \], [v, —w, — ], it is enough to show

[t — / (7‘81} + V. ~W) dm} — 0in L?(0,7) (7.119)

for any solution v, w of (7.71), (7.73) associated to an eigenvalue A # 0, where r,
V. are given by (7.61).

Finally, in order to exploit the information on the spectrum of the perturbed
acoustic operator, we claim that (7.119) can be replaced by

[t - / (reve LV, .we) dx] — 0in L2(0,T), (7.120)
Q

where v, w. are the solutions of the approximate eigenvalue problem (7.80), (7.82)
constructed in the previous section. Indeed, by virtue of Proposition 7.2, we have

ve — v in O(R), w. — w in LI(;R?) for any 1 < ¢ < co.

Accordingly, the proof of Theorem 7.1 reduces to showing (7.120). This will be
done in the following section.

7.5.3 Strong convergence

In order to complete the proof of Theorem 7.1, our ultimate goal consists in show-
ing (7.120). To this end, we make use of the specific form of the acoustic equation
(7.59), (7.60), together with the associated spectral problem (7.80), (7.82). Taking
the quantities ¥ (t)ve(z), Y(t)we(z), ¥ € C°(0,T), as test functions in (7.59),
(7.60), respectively, we obtain

T T 7
/ (et + Aexew) dt+\/s/ w/ (rest+Vees?) dodt = Y I, (7121)
0 Q

0 m=1

where we have set
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and the symbols I, stand for the “small” terms:

I; = / o[ [ V9,0 + (0e3(09) = pes(e02) )] - Vs da dt,
I5=- <057wv5 M:CI([0.T] )
=D / o [ 2% 70 u il do
I = / o 00 - Y (9]¢ Vowe dr
0 Q €

T
[;‘:_/ qp/gQEuE@uE:waE dz dt,
0 Q
r 0—o
Ig:/ w/e( )VLF - w. de dt,
0 Q €

T
I = / n / G5 div,w. dz dt,
0 Q

where G§ is given by (7.67).
Our aim is to show that each of the integrals can be written in the form

I ~ /O T¢(t> (575(t) +51+5F5(t)) dt,

where
{ {7Ve}e>0 is bounded in L7(0,T) for a certain g > 1, }

{T.}c>0 is bounded in L*(0,7), and 3 > 0.

This rather tedious task, to be achieved by means of Proposition 7.2 combined with
the uniform estimates listed in Section 7.3, consists of several steps as follows:

(i) By virtue of Hélder’s inequality, we have

‘/ V Ve - Ve dx‘ (7.122)

gsnvenm(m\ L1 o +| [ 1)

= e7f 1, with {77 }es1 bounded in Lq(() T) for a certain ¢ > 1,

v 1.9 vmﬁa

3

dx‘

where we have used estimates (7.44) and (7.49). Note that, in accordance with
Proposition 7.2, both correction terms v“0, vPb1 vanish identically, in particular,

[|[ve [ w100 () < ¢ uniformly in e. (7.123)
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In a similar way,
‘/Q(ges(g, J) — gas(ga,ﬂe))ue.vzvg dx‘ (7.124)
< ellosllwiee) [/Q‘ [955(97 ) - QES(QE,ﬁs)LSS

3
JF/Q‘ |:QES(Q{:_E7195):|reSu5

Thus we can use Proposition 5.2, together with estimates (7.37-7.39), (7.43),
(7.48), (7.50), in order to conclude that

luc| dx

dz dt + \5(9,19)|/ [QE] lu, | dx} =75 ,.
Q € Jdres

{7f 2}e>0 is bounded in L?(0,T) for a certain ¢ > 1.

Summing up (7.122), (7.124) we infer that

T
I$=¢ P(t)v; (t) dt, with {7{}e>0 bounded in LI(0,T) for a certain ¢ > 1.
0
(7.125)

(ii) As a straightforward consequence of estimate (7.42) we obtain
I5 = €2 (T5:9) (popo.r) » Where {T5}eso is bounded in M*[0,T]. (7.126)

blL,0 b
b

(iii) Taking advantage of the form of w wPbl specified in Proposition 7.2, we

obtain
[edive[[Vawe]] [z @mrs) < €

uniformly for € — 0. This fact, combined with the uniform bounds established in
(7.37), (7.38), (7.43), and the standard embedding W12(Q) — L%(Q), gives rise
to

I=c / " bns) d. (7.127)

where
{75 }es0 is bounded in L?(0,T).

(iv) Similarly to the preceding step, we deduce
[Vewe[wr.o(rs) < ¢ (7.128)
whence, by virtue of (7.40), (7.43), and (7.44),
T
It =32 / Y(HT5(t) dt, (7.129)
0

where
{T'$}e>0 is bounded in L'(0,T).
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(v) Probably the most delicate issue is how to handle the integrals in IS. To this
end, we first write

T
/ 1/J/ E0cUe @ U 1 VW, do dit
0 Q

T 0 — 0 T
:/ ¢/52( e )ue®u5:Vmw5 dxdtJrg/ zb/suE@uE:Vzws dx dt,
0 Q € 0 Q

where, by virtue of (7.37), (7.38), (7.43), and the gradient estimate established in
(7.128),

T B , T
/ w/ 52(955 é’)ug Du.: Vow, do dt =32 [ g@)TL (1) dt,  (7.130)
0 Q 0
with
{I'5.1}e>0 bounded in LY0,T).
On the other hand, a direct computation yields
/(ue Que): Vywe do = 7/ divyusu, - w, do — / (Veueue) - we da. (7.131)
Q Q Q
Now, we have
/ divyu.u, - w, dz = / div,ue [ug]ess - We do +/ divyuc[ug]res - we de,
Q Q Q

where, in accordance with estimates (7.36), (7.43),
{div,u.[uc]ess beso is bounded in L2(0, T; L' (Q; R?)),
while

||diV:ruE [ue}res ||L1(O,T;L1(Q;]R3))
< ce?/3 [ Vu. ||L2(0,T;L2(Q;]R3><3)) [lue ||L2(O,T;L6(Q;R3))7

where we have used (7.43), the embedding W12(Q) — L%(Q), and the bound on
the measure of the “residual set” established in (7.50).

Applying the same treatment to the latter integral on the right-hand side of
(7.131) and adding the result to (7.130) we conclude that

T T T
Ig :53/2/ ()5, dt+s/ P()VE() dt+s5/3/ Y5, dt,  (7.132)
0 0 0
where
{7£}2>0 is bounded in L?(0,T),

and
{I'5.1}e>0, {I'5 2}e>0 are bounded in L0, 7).
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(vi) In view of estimates (7.37), (7.38), it is easy to check that

T
= [ o (7.133)

with
{76 }e>0 bounded in L>(0,T).

(vii) Finally, in accordance with the first equation in (7.80) and Proposition 7.2,
||dinWE||Loc(Q) S C;

therefore relations (7.38-7.41), (7.46), together with Proposition 5.2, can be used
in order to conclude that

e /O BEE () dt, (7.134)

where
{75 }e>0 is bounded in L*(0,T).

We are now in a position to use relation (7.121) in order to show (7.120). To
begin, we focus on the integral

\/E/OTTﬁ/Q(TES;—FVE'Sg) dx

appearing on the left-hand side of (7.121), with 7., V. specified in (7.61). Writing

\/E/Tw/ (rgs; + V. s?) dx
0 Q
= /e /OT w/ﬂ ([rg}esss; + [relresst + (0eu:) - Sg) dx

we can use the uniform estimates (7.36-7.41), together with pointwise convergence
of the remainders established in (7.112), in order to deduce that

¢s/OT¢/Q (rss; +V5.s§) dz = ¢5/OT D(1)B(t) dt, (7.135)

where
Be — 0in L=(0,T). (7.136)

Next, we use a family of standard regularizing kernels

ot = 5¢(5). 50,

1
CeC™(-1,1), (>0, / C(t) dt =1
—1
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in order to handle the “measure-valued” term in (7.121). To this end, we take (s
as a test function in (7.121) to obtain

d
dt

A 1
Xed = Xew = Vehls+h2s+ v h s, (7.137)

where we have set

Yes(t) = / Co(t — sybs(s) ds

for t € (§,T —9).
In accordance with the uniform estimates (7.122-7.134), we have

{h;,6}5>0 bounded in L*(0, T, {h§,6}5>0 bounded in LP(0,T) for a certain p > 1,
(7.138)

uniformly for & — 0, where we have used the standard properties of mollifiers

recorded in Theorem 10.1 in Appendix. Similarly, by virtue of (7.135), (7.136),

sup |12 5| L0, 1) < v(€), v(e) — 0 for £ — 0. (7.139)
§>0
Here all functions in (7.138), (7.139) have been extended to be zero outside

(6,7 —9).
The standard variation-of-constants formula yields

T
e (D) < exp (ReAo/2l(t = 0)Jess sup [xes(s)]+ e [ hLo(o)] ds
s€(0,T) 0

+f "exp (Relho/<)(t - ) I25()] d + / t o e (Relre/el(t = ) In5(s) s

therefore letting first 6 — 0 and then € — 0 yields the desired conclusion (7.120).
Note that, in accordance with (7.111),

Re[\./e] < — ;5

for a certain ¢ > 0,

in particular
b1
Re[Ae /€] (t — d
/0 e exp( e[ /e)( s)) s<c

uniformly for € — 0. The proof of Theorem 7.1 is now complete.



Chapter 8

Problems on Large Domains

Many theoretical problems in continuum fluid mechanics are formulated on un-
bounded physical domains, most frequently on the whole Euclidean space R3.
Although, arguably, any physical but also numerical space is necessarily bounded,
the concept of an unbounded domain offers a useful approximation in situations
when the influence of the boundary on the behavior of the system can be neglected.
The acoustic waves examined in the previous chapters are often ignored in meteo-
rological models, where the underlying ambient space is large when compared with
the characteristic speed of the fluid as well as the speed of sound. However, as we
have seen in Chapter 5, the way the acoustic waves “disappear” in the asymptotic
limit may include fast oscillations in the time variable that may produce undesir-
able numerical instabilities. In this chapter, we examine the incompressible limit of
the NAVIER-STOKES-FOURIER SYSTEM in the situation when the spatial domain
is large with respect to the characteristic speed of sound in the fluid. Remarkably,
although very large, our physical space is still bounded exactly in the spirit of the
leading idea of this book that the notions of “large” and “small” depend on the
chosen scale.

8.1 Primitive system

Similarly to the previous chapters, our starting point is the full NAVIER-STOKES-
FOURIER SYSTEM, where the Mach number is proportional to a small parameter
€, while the remaining characteristic numbers are kept of order unity.

B SCALED NAVIER-STOKES-FOURIER SYSTEM:

Oro + divg(ou) =0, (8.1)

1
O¢(ou) + div,(ou ® u) + 2 V.p = div,S, (8.2)
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0t(0s) + div,(psu) + div,, (3) =0, (8.3)
with
1 q-V,9
> S - — .
a_ﬁ(eg Vou— 4 ) (8.4)

where the inequality sign in (8.4) is motivated by the existence theory developed in
Chapter 3. The viscous stress tensor S satisfies the standard Newton’s rheological
law

2
S = S(9, Vou) = u(9) (Vl.u +Viu— 3divxu]l), (8.5)

where we have deliberately omitted the contribution of bulk viscosity, while the
heat flux q obeys Fourier’s law

q=q(¥, V) = —k(9) V9. (8.6)

For the sake of simplicity, we ignore the influence of external forces assumed to be
zero in the present setting.

System (8.1-8.3) is considered on a family of spatial domains {Q.}.>0 large
enough in order to eliminate the effect of the boundary on the local behavior of
acoustic waves. Seeing that the speed of sound in (8.1-8.3) is proportional to 1/¢
we shall assume that the family {2 }c~0 has the following property.

B ProperTY (L):

For any x € R3, there is eg = eo(x) such that x € Q. for all 0 < & < g9. Moreover,
edist[z, 0] — oo fore — 0 (8.7)
for any = € R3.

In other words, given a fixed bounded cavity B C 2. in the ambient space, the
acoustic waves initiated in B cannot reach the boundary, reflect, and come back
during a finite time interval (0, 7).

Similarly to Chapter 5, we suppose that the initial distribution of the density
and the temperature are close to a spatially homogeneous state, specifically,
0.9) = og . = ) 8.8
0(0,") = 00, = 0+ €0z, (8.8)
9(0,) = Jo,c = 9 + 0, (8.9)

where o, ¥ are positive constants. In addition, we denote

u(0,-) = ug.. (8.10)
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Problem formulation. We consider a family {o.,uc,J:}eso of (weak) solutions
to problem (8.1-8.6) on a compact time interval [0, 7] emanating from the initial
state satisfying (8.8-8.10). Our main goal formulated in Theorem 8.1 below is to
show that

u. — u in L*((0,7) x B;R?) for any bounded ball B C R?, (8.11)

at least for a suitable subsequence ¢ — 0, where the limit velocity field complies
with the standard incompressibility constraint

divyu = 0. (8.12)

Thus, in contrast with the case of a bounded domain examined in Chapter 5, we
recover strong (pointwise) convergence of the velocity field regardless of the specific
shape of the domain and the boundary conditions imposed.

The strong convergence of the velocity is a consequence of the dispersive
properties of the acoustic equation — waves of different frequencies move in different
directions — mathematically formulated in terms of Strichartz’s estimates. Here we
use their local variant discovered by Smith and Sogge [184].

As already pointed out, the considerations should be independent of the
behavior of {o.,uc,¥:}eso “far away” from the set B, in particular we do not
impose any specific boundary conditions. On the other hand, certain restrictions
have to be made in order to prevent the energy from being “pumped” into the
system at infinity. Specifically, the following hypotheses are required:

(i) The total mass of the fluid contained in 2. is proportional to [§2.[, in partic-
ular the average density is constant.
(if) The system dissipates energy, specifically, the total energy of the fluid con-
tained in (). is non-increasing in time.
(iii) The system produces entropy, the total entropy is non-decreasing in time.

The matter in this chapter is organized as follows. Similarly to the preceding
part of this book, our analysis is based on the uniform estimates of the family
{0c,uc,9c }eso resulting from the dissipation inequality deduced in the same way
as in Chapter 5 (see Section 8.2). The time evolution of the velocity field, specifi-
cally its gradient component, is governed by a wave equation (acoustic equation)
discussed in Section 5.4.3 and here revoked in Section 8.3. Since the acoustic
waves propagate with a finite speed proportional to 1/e, the acoustic equation
may be considered on the whole of physical spaces R, where efficient tools based
on Fourier analysis are available (see Section 8.4). In particular, we obtain the
desired conclusion stated in (8.11) (see Section 8.5) and reformulated in a rigorous
way in Theorem 8.1.
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8.2 Uniform estimates

The uniform estimates derived below follow immediately from the general axioms
(1)—(iii) stated in the previous section, combined with the hypothesis of thermody-
namic stability (see (1.44))

dp(o, 1)
do

de(0,7)

0
S Y

> 0, (8.13)

where e = e(p, 1) is the specific internal energy interrelated to p and s through
Gibbs’ equation (1.2). We recall that the first condition in (8.13) asserts that the
compressibility of the fluid is always positive, while the second one says that the
specific heat at constant volume is positive.

Although the estimates deduced below are formally the same as in Chapter 5,
we have to pay special attention to the fact that the volume of the ambient space
expands for ¢ — 0. In particular, the constants associated to various embedding
relations may depend on e. A priori, we do not assume that 2. are bounded, how-
ever, the existence theory developed in Chapter 3 relies essentially on boundedness
of the underlying physical domain.

8.2.1 Estimates based on the hypothesis of
thermodynamic stability

In accordance with assumption (i) in Section 8.1, the total mass of the fluid con-
tained in Q. is proportional to |2.|. This can be formulated as

/Q (Qe(t7 ) = Q) dz =0 for a.a. t € (0,7), (8.14)

in particular, we take
/ o) de =0 (8.15)
Qs

in (8.8).
Similarly, by virtue of assumption (ii), the total energy is a non-increasing
function of time, meaning

e? e?
A |: Qe|u5|2(t) + 966(9671-96)(t) - 9 QO,E‘UO,5|2(O) - 90,56(90,5, 790,5)] dz <0.

2
(8.16)
Finally, in accordance with the Second law of thermodynamics expressed
through assumption (ii), the system produces entropy, in particular,

/Q [ges(ge, 9.)(t) — 90,55(9075,190,5)] dz = o, [[O,t] X Q] (8.17)
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for a.a. t € (0,T), where the entropy production rate o, is a non-negative measure
satisfying

1 €’ zﬁe
O > (5285 : Vzuefq N

). N ), 8 =800, Vaws), 4z = a0, Vadl). (8.18)

As we have observed several times in this book, the previous relations can
be combined to obtain:

B ToTAL DISSIPATION INEQUALITY:

[ [petuP+ & (Hylee ) = 01, 0.0 e: = 0) = H,y(0.9)) ] ) da

+ ;9205 [10,] x ] (8.19)

< / ;
= Qo,
o 2777

for a.a. t € [0,T],

1
uo,e 2 + 2 (Hg(QO,aﬂgO,e) - agH@(Qy 79)(90,5 - Q) - Hﬁ(g7 79))} dz

where
Hﬁ(g7 19) = Q@(Q, 19) - 19@8(@, 19)

is the Helmholtz function introduced in (2.48). If Q. are bounded domains and the

problem is supplemented with the boundary conditions (5.15), (5.16) compatible

with the general principles (i)—(iii), validity of (8.19) has been verified in Chapter 5.
Since, by virtue of Gibbs’ relation (1.2),

OPHy(o,9) _ 19p(e,¥) OHy(0,9) _ o
002 o 0o '’ 09 9

Oe(o,1)

the hypothesis of thermodynamic stability (8.13) implies that
0 — Hy(p,1) is strictly convex on (0, 00),
and
¥ — H,(0,7) is decreasing for ¥ < 1) and increasing for 9 > ¢

(see Section 2.2.3).

At first glance, it may seem incorrect to introduce the integral fQE H,(o,9) dx
in (8.19) as soon as (). is unbounded. However, the integrated quantity on the
right-hand side of (8.19) is non-negative and the integral converges provided we
assume, say,

1 1
oSl Lim oo o) + 1982l Limpoe (o) + I100,ell L2n Lo (0 m9) < € (8.20)

with ¢ independent of .
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As a direct consequence of the structural properties of the Helmholtz function
observed in Lemma 5.1, boundedness of the left-hand side of (8.19) gives rise to a
number of useful uniform estimates. Similarly to Section 5.2, we obtain

ess sup |lv/oeuc| 2o sy < ¢, (8.21)
te(0,T)
ess sup H {Qe B Q] <e, (8.22)
t€(0,T) € JessllL?(Qc)
v, — 9
ess sup H[ c ] <e, (8.23)
te(0,T) € essl|L2(Q)
ess sup || [oce(0s, Ve)]resllr(a.) < ¢, (8.24)
te(0,T)
and
ess sup || [0e5(0er 0o lresllzigany < €% (3.25)
te(0,T)

where the “essential” and “residual” components have been introduced through
(4.44), (4.45). In addition, we control the measure of the “residual set”, specifically,

ess sup |[ME[t]| < e, (8.26)

res
te(0,T)

where ME [t] C Q was introduced in (4.43). Note that estimate (8.26) is par-
ticularly important as it says that the measure of the “residual” set, on which
the density and the temperature are far away from the equilibrium state (o, ), is
small, and, in addition, independent of the measure of the whole set €)..

Finally, we deduce

||05||M+([0’T]XQE) < e, (8.27)
therefore,
r 1
/ / Se : Vaue dz dt <, (8.28)
0 Qe 795
and
r Qe - V.L’lgf;‘ 2
/ / — dz dt < e°c. (8.29)
92
0 QE €

8.2.2 [Estimates based on the specific form of constitutive relations

The uniform bounds obtained in the previous section may be viewed as a conse-
quence of the general physical principles postulated through axioms (i)—(iii) in the
introductory section, combined with the hypothesis of thermodynamic stability
(8.13). In order to convert them to a more convenient language of the standard
function spaces, structural properties of the thermodynamic functions as well as
of the transport coefficients must be specified.
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Motivated by the general hypotheses of the existence theory developed in
Section 3, exactly as in Section 5, we consider the state equation for the pressure
in the form
a

po,d) = pm(e¥) +  pr(9) , pu :ﬁgP( QS) pr= ,9% a>0,
N~ 7 N~ 7 V2 3
molecular pressure radiation pressure
(8.30)
while the internal energy reads
393 s
e(0,9) =epm(0,9) +er(o, V), enr = P( 93), er=a (8.31)
20 \92 0
and, in accordance with Gibbs’ relation (1.2),
0 4 93
s(o.9) = sarle. )+ srle. ). anr(e. ) =5( ). sn=1a’ . (832)
2
where . )
3°P(Z)—-ZP(Z
S'(Z)=-"3 (2) Z) for all 2 > 0. (8.33)

2 A
The hypothesis of thermodynamic stability (8.13) reformulated in terms of
the structural properties of P requires

P € C*0,00) N C%(0,00), P(0)=0, P'(Z) >0 forall Z >0, (8.34)
P(Z) - 2ZP'(Z SP(z) — 2P
0<? (2) (2) <sup? (2) = 2P'(z) < 00. (8.35)
Z 2>0 z

Furthermore, it follows from (8.35) that P(Z)/Z5/3 is a decreasing function of Z,
and we assume that

. P(2)

lim

") = pe > 0. 8.36
Jom e =P (8.36)

The transport coefficients p and x will be continuously differentiable func-
tions of the temperature 1 satisfying the growth restrictions

0<p(l+9) < p@) <pd+9),
0 < k(

, (8.37)
14+ 93) < k(¥) < k(1 +93) for all ¥ > 0,

where pu, u, K, and Kk are positive constants.

Having completed the list of hypotheses on constitutive relations, we observe
that (8.37), together with estimate (8.28), and Newton’s rheological law expressed
in terms of (8.5), give rise to

T
2
/ | Veue + Viu, — 3divqu]I ||i2(Q£;R3x3) dt < ¢, (8.38)
0

with ¢ independent of ¢ — 0.
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At this stage, we apply Korn’s inequality in the form stated in Proposition 2.1
to r = [0c)ess, V = u. and use the bounds established in (8.26), (8.38) in order to
conclude that

T
/0 | u. ||$/V1=2(Q5;R3) dt < ¢ uniformly for € — 0, (8.39)

where Q. C Q. denotes the largest ball centered at zero such that

inf dist[z,0Q] > 2
TEQ,

specifically,

Q. = B(0;7e), 1. = zé%g |x| — 2.

It is important to observe that the constant c in (8.39) is independent of
the radius of the ball Q.. This can be seen by writing Q. as a union of a finite
number of unit cubes with mutually disjoint interiors contained in 2. and applying
Proposition 2.1 to each of them, separately. It is easy to see that PROPERTY (L)
stated in the introductory part, as well as all the uniform estimates established so
far, remain valid if we replace Q. by Q.. In general, we cannot expect (8.39) to be
valid on €2, unless some restrictions are imposed on the boundary 9f)..

In a similar fashion, we can use Fourier’s law (8.6) together with (8.29) to
obtain

T
/ / n(ﬁ;) V.02 do dt < &3¢, (8.40)
0 Q. 1‘98

which, combined with the structural hypotheses (8.37), the uniform bounds es-
tablished in (8.23), (8.26), and the Poincaré inequality stated in Proposition 2.2,
yields

T T
|19 = 00y e+ [ 10809 ~108(0) By < e (31
Finally, a combination of (8.24), (8.36) yields

ess sup / [0:]2/3 dz < £2c. (8.42)
te(0,T) .

8.3 Acoustic equation

The acoustic equation, introduced in Chapter 4 and thoroughly investigated in
various parts of this book, governs the time evolution of the acoustic waves and
as such represents a key tool for studying the time oscillations of the velocity field
in the incompressible limits for problems endowed with ill-prepared data. It can
be viewed as a linearization of system (8.1-8.3) around the static state {o, 0, 9}.
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If {0, ue, ¥ }eso satisfy (8.1-8.3) in the weak sense specified in Chapter 1,

we get, exactly as in Section 5.4.3,

/ / be— 0 8tcp+g5u5~vmcp] dez dt =0

for any test function ¢ € C°((0,T) x Q.);

/ / sge 5(0e,¥ ) s(e, ))@go dz dt
0
/ / sge s(e,¥ (Qg’ﬁs))ue Ve dz dt

195 xr E
+/ / Ve de dt— < o500 >0
o Jo. Ve € [M;C([0,T] %)

for any test function ¢ € C°((0,T) x Q.); and
T
719 - 719 .
/ / {E(qus) <O + (p(QE «) —ple ))dlvl.go] dx dt
0 Ja. €

T
- / / s(SE — U, ® ug) Vo dz dt
0 Qe

for any test function ¢ € C°((0,T) x Q.;R3).
Thus, after a simple manipulation, we obtain

T
/ / ewr:0rp + wo ug - Vl.ap} dz dt
671-96
= A/ / EQE s(0,¥ (Q ))ug -V do dt

KV U0,
+ A/o / 9. Vap dz dt — A(0c; ) vcy (0,112

for all p € C°((0,T) x ), and

T
/ / [E(QEuE) - Oy + wrgdivmcp] dz dt
0 .

= /OT/Q [wra - (p(957195)€_ ple 79))}divwap dx dt

T
—I—/ / E(SE—QEUE®UE) : Ve doe dt
o Ja.

(8.43)

(8.44)

(8.45)

(8.46)

(8.47)
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for any test function ¢ € C2°((0,T) x Q.;R3), where we have set

— A ,9¢) — s(o, 0
re = O — 0 + QE(S(QE ) —s(e ))7 (8.48)
€ w €
with the constants w, A determined through
9s(0,v) _ 9p(e,v) 9s(0,v) _ 9p(e,v)
A = A = . 8.49
2 99 a9 YT g, 9o (8.49)
As a direct consequence of Gibbs’ equation (1.2), we have
ds 1 op
do 02099

in particular, w > 0 as soon as e, p comply with the hypothesis of thermodynamic
stability stated in (8.13).

Finally, exactly as in Section 5.4.7, we introduce the “time lifting” ¥, of the
measure o, as

Y. € L0, T; MT(Q)),

(Bes V) pes 0, mmpr 0.0 = (O 1P ey, a.) » (8.50)
where

t
Ieltn) = [ olso) ds,
0
Consequently, system (8.46), (8.47) can be written in a concise form as

B AcousTic EQUATION:
T T
/ / [sZsﬁtcp + V.- Vmcp] dr dt = / / sF; -V dx dt (8.51)
0 JQ. 0 JQe
for all ¢ € C((0,T) x Q.),

T T
/ / [EVE Do+ wZEdivzgo] do dt = / / (EF‘;' LV + stdivch) da dt
0 Q. 0 Q.

A .
+ (2 diVa®) 1o o.M i1 0,75000))) (8.52)
for all p € C=((0,T) x Q;R3),

where we have set

e A 63196 - 319 A
z.= 00 A (Pl ey L Ay v (853)

€ w € cw

A S(Q 79) 75(96 796) A KV 0.
Fl="0/("" ’ . 54
T W° ( € )u + w e, ’ (8.54)

F? =S. — g.u. ®u., (8.55)
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and

F —w <95€2 9) N AQE(S(QE,&) - s(o, 79)) 3 (p(ge,ﬁe) - plo, 79)). (8.56)

g2 g2

Here, similarly to Chapter 5, we have identified

/Qzegp dz := (Xe;0) w0 -

8.4 Regularization and extension to R?

The acoustic equation (8.51), (8.52) provides a suitable platform for studying the
time evolution of the velocity field. Since our ultimate goal is to establish the
pointwise convergence of the family {u.}.>0, and since the latter is bounded in
the space L?(0,T; W1’2(§~28; R?3)), where the Sobolev space WLQ(QE) is compactly
embedded into L?(B;R3) for any fixed ball B C R3, it is enough to control only
the oscillations with respect to time. Consequently, in order to facilitate the future
analysis, we regularize equations (8.51), (8.52) in the z-variable and extend them
to the whole physical space R3. By virtue of PROPERTY (L), any solution of the
extended system will coincide with the original one on any compact B as the speed
of sound is proportional to 1/e. Moreover, since Q). satisfies PROPERTY (L) and
all uniform bounds established in the previous part hold on Q., we can assume
that Q. = Q..

8.4.1 Uniform estimates

To begin, we establish uniform bounds for all terms appearing on the right-hand
side of the acoustic equation (8.51), (8.52).
Writing

s(0,7) —s(0c,Ve s(0,9) — s(0c,Ve 5(0,9) —s(0e,Ve
96( (0,9) = s( )):[Qa}ess( (0,9) —s( ))ng]m( (0,9) —s( ))’
€ € €
we can use the uniform estimates (8.22), (8.23) in order to obtain

H[Qg]ess(s(a J) — s(ee, 195))‘

3

<ec. (8.57)

ess sup <
L2(Q.)

te(0,T)
Furthermore, estimate (8.57) combined with (8.39) yields

/OT H[gg]ess(s(g’ 9) — s(o, ﬁf))ug

2

c, (8.58)

£ LN (QR)

where both (8.57) and (8.58) are uniform for e — 0.
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On the other hand, in accordance with (8.25), (8.26), and (8.42),

< ec. (8.59)

ess  sup
te(0,T)

H[gg]res(s(g’ J) — 5(95,195))’

3

LT(Q:)

Now, it follows from the structural hypotheses (8.33-8.35) that
losai(0,9)] < c(1 + o]log(o)| + o] log(¥9)|) for all positive g, .

We deduce from (8.26), (8.42) that

[Qs}res| 10g(@5)|

<e, (8.60)

t€(0,T)
which, together with (8.21), gives rise to the uniform bound

2

dt <ec. (8.61)

ess sup e

te(0,T

€

H [0 res| 10g(98)|u
) g

We can write

[0c]res| log(¥e) e

’ < Voo ) 1B 10 0 e rog)

£ 3

and use the uniform estimates (8.21), (8.26), (8.41), and (8.42) in order to obtain

/ T H [0c]res| log (V2))|

9

2
dt < c. (8.62)

E’ L1(9.)
Note that, as Q. = Q. is a ball of radius tending to infinity for e — 0, we have

vl L.y < cllvllwzia.), (8.63)

with ¢ independent of . Thus we conclude

[ o (07 el

3

2

<ec (8.64)
L1 (o R3)

As the contribution of the radiation energy in (8.24) gives rise to a bound

ess sup / [0.]4., dz < &%, (8.65)
te(0,T) J Q.

it is easy to check that (8.64) holds also for the radiation component g.sg(0c, V) =
¥2; whence we infer

T s(o, — S| 0e, Ve
[ o (P10 ey

2

<e (8.66)

€ L1(Q.;R3) —
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Furthermore, using estimates (8.39), (8.40) we get

V¥ ||2

T
AN (E S [T

) dt<ec.  (8.67)
L2(Q.;R3)

Finally, estimate (8.65) can be used in combination with (8.28), (8.40) in
order to conclude that

Ve |2

T
2
| (1Sl moesy + | (0

dt <e. 8.68
Ll(Qg;R?’)) =¢ (8.68)

As a matter of fact, it can be shown that the presence of the radiation terms is
not necessary provided we content ourselves with a weaker bound

T
Ve
| (1 Sdelzogamons) + | (0

) dt <e.
L1(Q.;R3)

The above estimates allow us to establish uniform bounds on all quantities
appearing in the acoustic equation (8.51), (8.52). To begin, it follows from (8.22),
(8.26), (8.27), (8.57), and (8.59) that

Z.=2'+272+ 272, (8.69)

with
{Z1}.~0 bounded in L>(0,T; L*(Q.)),

{Z2}.~0 bounded in L>(0,T; L*(Q.)), (8.70)
{Z3}.~0 bounded in L>(0,T; M™(£.)).
Similarly, using (8.21), (8.26) together with (8.42), we obtain

V.=V!+VZ (8.71)

where
{ {V1}.s0 is bounded in L*°(0,T; L*(Q;R3)), } .72)

{V2}.~0 is bounded in L>(0,T; L*(Q.; R?)).
Furthermore, in accordance with (8.58), (8.66-8.68),
F.=Fl' +FL? (8.73)
with
{ {FL1Y oo bounded in L2(0,T; L?(Q; R3)), } (874)
{FL2}.50 bounded in L?(0,T; L*(Qc; R3)).

By the same token, estimate (8.68) yields

F2 = F2! + F22, (8.75)
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where

{F21}.5¢ is bounded in L?(0,T; L?(Q.; R3*3)),
{ = (8.76)

{F22} .. is bounded in L?(0,T; L*(Q; R3*3)).

Finally, by virtue of our choice of the parameters A, B in (8.49), we conclude,
with the help of (8.22-8.27), that

F? = F3 4 32 (8.77)
with

F31Y oo bounded in L>=(0,T; L'(€.)),
{ {Fo}es ( c)) (8.78)

{F32} -0 bounded in L>(0,T; MT(.)).

8.4.2 Regularization

Since the acoustic equation is considered on “large” domains, a suitable regular-
ization is provided by a spatial convolution with a family of regularizing kernels

{¢s}s>0, namely

W) = [ Gl —vitn) dy,

where the kernels (s are specified in Section 10.1 in Appendix.
To begin, in view of (8.39), we can suppose that

u. — u weakly in L*(0,T; W?(B;R?)) (8.79)

for any bounded domain B C R3. Moreover, in view of the uniform bounds (8.22),
(8.42), we can pass to the limit in the continuity equation (8.1) to observe that

div,u = 0.

Now, we claim that the desired relation (8.11) follows as soon as we are able to
show

u.]® — o[ul® in L2 x B:R3) ase —
{ [0cuc]® — p[u]® in L*((0,T) x B;R°) ase — 0 } (8.50)

for any bounded domain B C R3, and any fized § > 0.

Indeed relation (8.80), together with the uniform bounds (8.22), (8.39), and
(8.42), imply that

Q0 — O¢
IS

J é

[Q ue}é = 6[ ue] + [Qeuays - Q[u} )

meaning

[u.]’ — [u]® in L%((0,T) x B;R®) for any bounded B C R®.
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On the other hand,

v(z) —v(z—y
V@) - M) = [ YOG a, (581
R3 ly
where, by virtue of the standard property of functions in W2 known as Lagrange’s

formula,

V() =v(—y)

» < c|[vllwr2(q. ke for any v € WH3(Q.;R?) for y # 0.
Y

L2(B;R3)

Consequently, taking v = u. in (8.81) and applying Young’s inequality, we obtain
||u5(t, ) — [ug(t, ')]6||L2(B;R3) < (5C||u5(t, ')||W1=2(QE;]R3) for a.a. t € (07T>

Thus, in view of the uniform bound (8.39), we conclude that (8.80) implies (8.11).

The time evolution of the quantities [o.u.]? is governed by a system of equa-
tions obtained by means of regularization of (8.51), (8.52). Taking the quantities
o(t,y) = ¥(t)¢s(z — y) as test functions in (8.51), (8.52), we obtain the following
system of equations:

B REGULARIZED ACOUSTIC EQUATION, I:
€d[Z.)° + div,[V.]° = ediv,G. s, (8.82)
e [Ve]® + wV,[Z.)° = ediv,H. 5 (8.83)
for a.a. t € (0,7), z € Qe5,
where

Q.5 = {x € Q. | dist[z, 0Q]} > 0.

In accordance with the uniform estimates established in Section 8.4.1, we
have

{G.5}es0 bounded in L2(0,T; WH2(Q, 5;R?)), (8.84)
{H, 5}c~0 bounded in L*(0, T; W*2(Q, 5; R3*3)), (8.85)
{[Z.]°}e>0 bounded in C([0, T); W*2(Q. 5)), (8.86)
and
[V.]° = [0-u.]’, {[V:]°}es0 bounded in C([0,T]; WH2(Q 5;R?)), (8.87)
for any k = 0,1,..., where we have used the standard properties of the smoothing

operators collected in Theorem 10.1 in Appendix. All estimates depend on &, “blow
up” if the parameter § approaches zero, but are uniform for ¢ — 0. Note that
such a procedure cannot improve the spatial decay of the regularized quantities
determined by the “worst” space in (8.74-8.78), namely L?.
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8.4.3 [Extension to the whole space R?

The acoustic equation (8.82), (8.83) enjoys the property of finite speed of propa-
gation that is equal to v/w/e. In other words, if Z; = [Z.]°, V; = [V.]°, i = 1,2,
satisfy (8.82), (8.83) for G, ; = Gy, H. s = H;, respectively, and if
Zl(07 ) - Z2(07 ')7 Vl (07 ) = V2(07 )
in By, /. = {z € R?, dist[z, B] < T\w/e},
G1 = G27 H1 = Hg a.a. in (O,T) X BT\/w/ev
for some ball B C R3, then

Zy =23, V1 =V2in [0,T] x B.

Indeed the functions Z = Z1 — Z5, V = V1 — V5 satisfy the homogeneous equation
07 + idivmV =0, 9V + jvmz —0in (0,7) X By /e

supplemented with the initial data

Z(0,-) =0, V(0,-) =0 in By /.-
In particular,

o, (wZ2 n |V|2) + Q:divx(ZV) —0'in (0,T) x By e (8.88)
whence we get the desired result
Z(r,-) =0, V(1,-) =0in B for any 7 € [0, 7]

integrating (8.88) over the cone

{(t,x) ’ t€(0,7), @ € By /e, distfz,0Bp /] > t\/w/s}.

In view of this observation and PROPERTY (L), the functions G¢ s, He 5 ap-
pearing in the acoustic equation (8.82), (8.83) as well as the initial values [Z.]°(0, -),
[Vc]%(0, ) can be extended outside (2. in such a way that

[0-u.]’ = V.5 in [0,T] x B, (8.89)

where Z. 5, V. 5 represent the unique solution of the problem:
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B REGULARIZED AcCoOUSTIC EQUATION, II:

€ Ze 5+ divy Ve 5 = edivy Ge s, (8.90)
€ Ves +wV,Z, 5 = ediv,H, 5, (8.91)

for a.a. t € (0,T), x € R3, supplemented with the initial conditions

ZE,5(O7 ) = ZO,E,57 VE,(S - VO,E,E- (892)

In accordance with hypothesis (8.20) on integrability of the initial data, re-
lation (8.53), and the uniform estimates (8.84), (8.85), we may assume that

{Zo.c.5}e>0 is bounded in W1 (R?), (8.93)
{Vo.csteso is bounded in WH1(R3; R3), (8.94)
{G_ s}c>0 is bounded in L*(0, T; W"2(R3; R?)), (8.95)
and
{H; s}e>0 is bounded in L2(0,T; Wk’Q(R?’; R3)) (8.96)

forany £ =0,1,..., and any fixed § > 0. Let us point out again that the previous
estimates depend on k£ and ¢ but are independent of € — 0.

Moreover, without loss of generality, we may suppose that all functions are
compactly supported, and, in addition,

/]R3 Z()75’5 dx = 0. (897)

8.5 Dispersive estimates and time decay
of the acoustic waves

In view of relations (8.80), (8.89), the proof of strong convergence of the velocities
claimed in (8.11) reduces to showing

Vs — V; strongly in L?((0,T) x B;R?) as ¢ — 0 for any fixed § >0, (8.98)
where V. 5 solves the acoustic equation (8.90), (8.91), and, in view of (8.79),
Vslor)xs = o[ul’|0,m)xB-

Since d > 0 is fixed, we drop the subscript ¢ in what follows.
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Compactness of the solenoidal component. To begin, observe that

/ Z.(t,) dz = 0 (8.99)
R3

as a direct consequence of (8.90), (8.97).
Analogously as in Chapter 5, we introduce the Helmholtz decomposition in
the form
v =H[v] + H[v],

where Ht ~ VA, ldiv, can be determined in terms of the Fourier symbols as

[E®E

H [V] ‘7: |§‘2 L—’f[v]:| )

§—x
where F denotes the Fourier transform in the z-variable.
Applying H to equation (8.91) we immediately see that

{0; (H[V.])}eso is bounded in L%(0, T; W*2(R3; R?)), (8.100)

in particular, given the regularity of the initial data stated in (8.93), (8.94), we
can assume

H[V.] — Vin L*((0,T) x B;R?) (8.101)

for a certain (solenoidal) vector field V € L?((0,T) x B;R3). Note that, as a direct
consequence of the embedding relation W™3(R3) < L*°(R?) for n > 3, we have
WmL(R3) — WHk2(R3) as soon as m > k + 3.

A wave equation for the gradient component. In view of (8.101), the proof of
(8.98) reduces to showing strong convergence for the gradient components H+[V_].
In accordance with (8.99), the acoustic equation (8.90), (8.91) gives rise to

B LINEAR WAVE EQUATION:

eOize — AV, = eg., (8.102)
eV, —wz. = eh,, (8.103)

with the initial condition
ZE(O, ) = 2’0757 \IJE(O, ) = \1’0,57 (8104)

where we have introduced
2. = —Z., U. = A div,[V.], V,¥. = HL[V,].
In accordance with (8.90-8.97), we have

{20.c }e>0 bounded in W"!(R?), {¥(.}.~¢ bounded in W*?(R?),  (8.105)
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together with
{gc}es0, {he}eso bounded in L2(0, T; W*2(R?)). (8.106)

/ ge do = / he dz = 0. (8.107)
R3 R3

Here, we have used the fact that
e VeV, —wVyz. =eVih,

implies (8.103) since the quantities 9; V., z., he belong to L2((0,T) x R?).
Note that, in contrast with V, ¥ . belonging to the class (8.94), the potential
Vg . may not belong to the space L'(R?).

Moreover,

Dispersive estimates and decay for the wave equation. In accordance with
(8.101), we have to verify strong convergence of the potential ¥, on the set
(0,T) x B. In fact, we show that

V.U, — 0in L*((0,T) x B;R?), (8.108)

which, in particular, completes the proof of (8.11). To this end, we invoke the
dispersive estimates available for the linear wave equation (8.102), (8.103).

To begin, we express solutions of the evolutionary problem (8.102-8.104) by
means of Duhamel’s formula

o=@l OO e

S(t) [ \;1(()) ] = [ é((?) } (8.110)

is the unique solution of the homogeneous problem

Oz — AU =0, ;¥ —wz =0, 2(0) = 29, U(0) = . (8.111)

where

The spatial Fourier transform is an exceptionally well-suited tool in order to
deal with solutions of the homogeneous wave equation (8.111). More specifically,
we have

2(t, x) = exp(iv/—wAgt) 1 <¢ V=2 \1/0]+zo)] (8.112)
o[ Jovaimina)]

W(Lx):exp(i\/—wAl.t) (\1:0 [zo}ﬂ (8.113)
gk

(o Y5 )]

+ exp(fi\/fwA

+ exp(—iy/—wAgt
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or, in terms of the spatial Fourier transform,

\/iw €| Fz—e[Pol(§) + fx_)g[zo](g)> exp <1\/w|§\t)
+ 5 (= IEFlB0l(©) + Fmelaal)) exp  —ivisel),

Freldl(t9)= ) (

Fomel(0,6) = | (Foroldol(©) =Yg 172 inl)) exp (ivivlle)

e
B

1 AW .
o (Fomdol(© + 1Y 1Fu il ) o0 - vl

At this stage, it is convenient to introduce the scale of homogeneous Sobolev
spaces H(R3),

HO () = {v e S'®) | lvllu-

= (=B ol = [ ol IFmeb)OF d < o0}, a €

where the symbol S&'(R3) denotes the Schwartz space of tempered distributions
on R3.

Using formulas (8.112), (8.113) we recover the standard energy equality for
the homogeneous wave equation (8.110), namely

1D(, Mo oy + 12(E e sy = [1RollFos may + 2001 Fe o) for all t € R
(8.114)
whenever the right-hand side is finite.

The following result is the key tool for proving (8.108) (cf. Smith and Sogge
[184, Lemma 2.2]).

Lemma 8.1. Let B C R3 be a bounded ball.

Then .
[m Hexp (i\/fwAmt) [v]’ ’

L2(B)

dt < egl|v]|7gsy (8.115)
for any v € L?(R3).

Proof. It is enough to show (8.115) for a smooth function v. Take a non-negative
function ¢ € C°(R3) such that ¢|p = 1. It is easy to see that

/_O:o Hexp (i\/*wAmt) [v]’ dt < /]R4 ’goexp (i\/—wAzt) [v]

2 2
dzx dt.

L*(B)
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Denoting by
W = Fpe[w]

the space Fourier transform, we can compute

Fuar-ire) [pexp (iv-wiut) o] = j% / Pl = ma(r = Veln])i(n) d

= ¢12 /{ " I}@(ﬁ—n)ﬁ(n) dsS,,
T J{r=y/w|n

where § is the Dirac distribution at zero and F; ) (r¢) denotes the time-space
Fourier transform. In particular, by virtue of Plancherel’s identity,

/R ‘(pexp (i\/—wat) [v]’2 dz dt

/ /. /{ L HE i) S,

Furthermore, using the Cauchy-Schwartz inequality in the variable  we get

/ S(§ —m)o(n) dS,
{r=vewlnl}

g/ B(€ — )] dS, lo(& = )] [o(m)[? dS,,
T=v/w|n|} {r=vw|nl}

dg dr.

2

where we exploit the fact that ¢ € C2°(R?) in order to observe that

sup {/ P& — ) dSn} < ci(yp).
TER, £€ER3 {r=vwin|}

Consequently,

/ /. /{ L e it as,

<a@ [ [ [ 16l as, aar
o) [ [ 1ete = mllsmP dy de

< sle) [ 1000 dn = ex()lol e 0

dg dr
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Using the explicit formulas (8.112), (8.113), together with Lemma 8.1, we

deduce
[e%e] M 1112 2
/ H S(t) é}o dt<c [ \;0 } , (8.116)
— 0o L (U E(B) 0 HO(R3)x H!(R3)
where we have introduced the semi-norm
- Z 2
s ]| =it 190
L E(B)
Rescaling (8.116) in ¢t we get
> t 20.e 2 20,e 2
S( ) ol dt <ec| o (8.117)
—0 9 0,e E(B) 0,e HO(R3)x H!(R3)
Finally, by the same token,
T t
t —
/ / S( 5) [ gf(s) ds dt (8.118)
o IlJo € =(s) E(B)
t

2

dt ds
E(B)

ds

HO(R3)x H! (R3)

ds

)

HO(R3)x H' (R3)
where we have used the fact that (S(t))ier is a group of isometries on the energy
space H(R3) x H!(R?).

Revoking formula (8.109), we can use (8.117), (8.118), together with the
uniform estimates (8.105), (8.106) in order to obtain the desired relation (8.108).

8.6 Conclusion — main result
The main result of this chapter can be stated in the following form.

B LocaL DEcAY oF AcousTiC WAVES:

Theorem 8.1. Let {Qc.}.~0 be a family of domains in R® having PROPERTY (L).
Assume that the thermodynamic functions p, e, s as well as the transport coef-
ficients p, K satisfy the structural hypotheses (8.30-8.37). Let {0c,uc, Ve }es0 be
a solution of the NAVIER-STOKES-FOURIER SYSTEM (8.1-8.6) in D'((0,T) x Q)
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satisfying (8.14-8.18), where the initial data (8.8), (8.9), (8.10) satisfy hypothesis
(8.20).
Then, at least for a suitable subsequence, we have

u. — u in L*((0,T) x B;R3) for any bounded ball B C R3,
where div,u = 0.

The presence of the radiation terms in the system is not necessary. The same
result can be obtained if a = 0 in (8.30). Moreover, exactly as in Chapter 5, we can
show that the solutions {g., uc, 9 }>0 of the complete NAVIER-STOKES-FOURIER
SYSTEM tend to the corresponding solution of the OBERBECK-BOUSSINESQ SYS-
TEM (locally in space) as € — 0. The details are left to the reader.






Chapter 9

Acoustic Analogies

We interpret our previous results on the singular limits of the NAVIER-STOKES-
FOURIER SYSTEM in terms of the acoustic analogies discussed briefly in Chapters
4, 5. Let us recall that an acoustic analogy is represented by a non-homogeneous
wave equation supplemented with source terms obtained simply by regrouping
the original (primitive) system. In the low Mach number regime, the source terms
may be evaluated on the basis of the limit (incompressible) system. This is the
principal idea of the so-called hybrid method used in numerical analysis. Our goal
is to discuss the advantages as well as limitations of this approach in light of the
exact mathematical results obtained so far.

As a model problem, we revoke the situation examined in Chapter 5, where
the fluid is driven by an external force f of moderate strength in comparison with
the characteristic frequency of the acoustic waves. More precisely, we consider a
family of weak solutions { o, u., ¥¢ }e>0 to the NAVIER-STOKES-FOURIER SYSTEM:

Or0: + divy(g-u.) =0, (9.1)
. 1 .
at(@eue) + lea;(Qeue & ue) + o2 va(Qm 795) = div,S. + Q5f7 (92>
u(0-5(00,92)) + diva (0-5(0e, 9. )1.) + divy <3€> . 9.3)
I
d g2 9 9
oc|ue|® + oce(0e,9:) ) dz=¢ o-f - u. dux, (9.4)
at Jo \ 2 o

where the thermodynamic functions p, e, and s satisfy hypotheses (5.17-5.23)
specified in Section 5.1.
In addition , we suppose that

2
S, = u(ﬂg)(vxug + Viu. - jdivou. 11), (9.5)
qe = _’%(198>V1:1987 (96)
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and, in agreement with our concept of weak solutions,

Qe - vzﬁs> ’ (97)

O > 191 <sQSE :Veue — 9.

€

where the transport coefficients p, k obey (5.24), (5.25).
Exactly as in Chapter 5, the problem is posed on a regular bounded spatial
domain 2 C R3, and supplemented with the conservative boundary conditions

u. -nlpo =0, Scn x njpg =0, q- - njopg = 0. (9.8)
The initial data are taken in the form
0:(0,-) = 0+ 0l + %0,
u.(0,-) = ug,- +cuf, (9.9)
9:(0,-) = 9 + 9l + 205,

where o > 0, ¢ > 0 are constant, and

),e

/ Q[(j) dm:/ﬁ(({i dr=0for j=1,2, and € > 0. (9.10)
Q Q

9.1 Asymptotic analysis and the limit system

In accordance with the arguments set forth in Chapter 5, the limit problem can
be identified exactly as in Theorem 5.2. Assuming that

f is a function belonging to L*>((0,T) x Q;R3), (9.11)

{Q(()?g}e>o7 {19(()2}90 are bounded in L*>((2), o)
{u(()g}wo is bounded in L<><>(Q;]R3)7 .

and
Q(()}g — Q(()l) weakly-(*) in L>(£2)

ug . — Ug weakly in L>(Q; R?), (9.13)
19(()2 — 19(()1) weakly-(*) in L>°(Q),

we have that, at least for a suitable subsequence,

e 70 2 oM s oM weakly-(*) in L(0,T; L5/3(Q)), (9.14)
g
u. — U weakly in L?(0, T; WH2(Q; R?)), (9.15)
9. —
‘ =91 — @ weakly in L2(0,T; WH2(Q)), (9.16)

3
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where U, O solve the target problem in the form

div,U =0, (9.17)
o(0U +div, (U @ U)) + VoIl = div,, (u(9)(V, U+ VIU)) +of,  (9.18)
ocy(0,9) (at@ + UVIG) — div, (n(ﬁ)VIG) —0, (9.19)

with the boundary conditions
U-nlpq =0, (V,U+ ViU xnlpgg =0, V,0 -n=0, (9.20)

and the initial data

v, =, 00.)= 0 (TR0« T Tay). e

Moreover, by virtue of (5.103),

apgi; D 0 4 ap(aé;j Ne o (9.22)
The proof is precisely like that of Theorem 5.2, except that we have to deal
with a bounded driving term f in place of a singular one ;VIF . Accordingly,
the fluid part represented by the incompressible NAVIER-STOKES SYSTEM (9.17),
(9.18) is completely independent of the limit temperature field ©. The reader can
consult the corresponding parts of Chapter 5 for the weak formulation of both the
primitive and the target system as well as for all details concerning the proof. We
recall that the specific heat at constant pressure ¢, is related to o, ¥ by (4.17).

9.2 Acoustic equation revisited

The primitive system (9.1-9.3) can be written in the form of a linear wave equation
derived in Section 5.4.3, namely

B ScALED AcousTIC EQUATION:

T
//(Er€3t<p+ve'vzg0) de dt (9.23)
0 Q

AT g dz dt - (on;
_gw ; QSE'VM’ T t—E<Uea<P>[M;C]([O,T]><Q)

for any ¢ € C((0,T) x Q),
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T
/ / (eve O +wr5divmcp) da dt (9.24)
0 Q

T
= 5/ / (sg (Ve +sd-p+ sgdivxap) dx dt
0 JQ
for any ¢ € Ccoo((O7T) X Q,Rd)’ ® - n‘BQ = Oa

where A, w > 0 are constants given by (5.126), and the source terms s?, s2, s
have been identified as follows:

R A R G ) I (9.25)
Ve € €
s2=S. — g.u. ®u., (9.26)
st = o, (9.27)
5= 1 (p(g, ¥) — p(0e,Ve) N AQES(QEA%) —s(0,0) T Q) . (9.28)
€ € € €
In addition, we have
1 e 57195 - 7'(9
7"5 — 3 <(A}Q . Q +AQES(Q )5 S(Q )> , Va — Q5u5~ (929)

In accordance with the uniform bounds established in Section 5.3, specifically
(5.44), (5.69), (5.70), and (5.77), we have

Te = [Ts}ess + [TEL“GEH
with
{[rc]ess }e>o0 bounded in L>(0,T; L*()), (9.30)
and
[re]res — 0in L>(0,T; Ll(Q>> (931)

Similarly, by virtue of (5.41), (5.45), and (5.48),
VE = [Va]ess + [Va}res‘n

where
{[V_]ess }es0 is bounded in L*°(0, T; L*(Q; R?)), (9.32)

while
[Ve]res — 0 in LOO(O7T; Ll(Q;R?’))' (933)

Finally,
{sl}cs0, {s2}es0 are bounded in L9(0, T; L' (Q2; R3)),
{s2}.~0 is bounded in L9(0,T; L*(Q; R3*3)), (0.34)
{s%}c>0 is bounded in L4(0,T; L*(12))
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for a certain ¢ > 1, and
||0-5||/\/[+([07T]><Q) < e2c (9.35)

as stated in (5.135), (5.136). It is worth noting that these bounds are optimal, in
particular, compactness of the source terms in the afore-mentioned spaces is not
expected. This fact is intimately related to the time oscillations of solutions to the
acoustic equation.

We conclude this part by introducing a “lifted” measure, namely . €
L>=(0,T; M™(9)),
<Ea;90>[Loo(()7T;M;L1([)7T;C(Q))] = <UE§I[<P}>[M;C]([0,T]xQ) J

I[p)(T,2) == /OT o(t,z) dt for ¢ € LY(0,T;C()),

and rewriting system (9.23), (9.24) in the form

T A T
/ / (€Z88t<p + V.- ngo) dr dt =¢ / / sl -V, do dt (9.36)
0o Ja wJo Ja

for any ¢ € C((0,T) x Q),

T
/ / (st5 - Opp + wZEdivl.go) dx dt (9.37)
0o Ja
T
= 6/ / (sg :Vaep+st o+ sgdivch + sgdivmcp) dz dt
o Ja
for any p € C2°((0,T) x Q;R3), - n|pg = 0, where
ZE = Te + 257 S = Eaa

EW 3

where, exactly as in Section 5.4.7, we identify

/QEESD dz = (Ee; ) [M;C](Q)

Solutions of system (9.36), (9.37) may be written in a more concise form in
terms of the Fourier coefficients:

1
aZ[V] ::/QV-vn dz, a?[V] := JA /§2V~V£qn dz, n=1,2,...,

1
bolZ] = /de, an:/rqndx,n:LQ,...,
d2l= o [ 7 d i = |
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where {v,,}5° ; is an orthonormal basis of the space L2(Q;R3) of solenoidal fields
with zero normal trace, and {g, }>2 is the complete orthonormal system of eigen-
functions of the homogeneous Neumann problem

1
—DuGn = Angn, 0=Ag <A1 <A<, qo= \/|Q‘
We start with the homogeneous wave equation
Q0 07) %0, Q- mln =0, R(O) = R, Q) = Q
m (U, X3, ‘g = U, = ’ = .
%Q +wV,R =0, " "

It is easy to check that the associated solution operator

Ry | | R(®)
S() { Q ] - [ Q) ]
can be expressed in terms of the Fourier coefficients as
bo[R(t)] = bo[Ro], al[Q(t)] = "[QO] forn=1,2,..., (9.38)

balF(0)] = expiv/otnt) | (i) atiQul + bRl )| (9.3
+ exp(—iv/wAnt) [ ( 91Qo] + bn [R0]>] forn=1,2,...
and
A1QU] = expliv/oi,t) | (@21Qn] + v o] (9.40)
+ exp(—iv/wAnt) [ (a2 [Qo) — i\/wbn[Ro})] forn=1,2,....

These formulas are the discrete counterparts to those defined in (8.112),
(8.113) by means of the Fourier transform. Accordingly, the solution operator
S(t) can be extended to a considerably larger class of initial data, for which the
Fourier coefficients a,,, b, may be defined, in particular, the data may belong to
the space M of measures or distributions of higher order.

Similarly, we can identify solutions of the non-homogeneous problem

{ O R+ div,Q = h',

Q4 WV, R = b2 } in (0,7) xQ, Q-nlan =0, R(0) =Ry, Q(0) = Qq,
t It =",

by means of the standard Duhamel’s formula

[g%} [Qo} /St_s [hQEsg} as-

V)
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Finally, the solutions of the scaled equation

{ EatR + lezQ = Eh17

T - Ell P

can be expressed as

R(t) t Ry } /t <t—s> [ ht(s) }
=S5 + [ S ds, 9.42
{ Q(t) } (€> [ Qo 0 € h(s) | (9:42)
where again the right-hand side may belong to a suitable class of distributions,

in particular, formula (9.42) applies to solutions of the acoustic equation (9.36),
(9.37).

9.3 Two-scale convergence

As we have observed several times in the previous chapters, solutions of the scaled
acoustic equation (9.23), (9.24) are expected to develop fast time oscillations with
the frequency proportional to 1/e. It is therefore natural to investigate the asymp-
totic behavior of solutions with respect to both the real (slow) time ¢ and the
fast time 7 = t/e. To this end, we adapt the concept of two-scale convergence
introduced by Allaire [6] and Nguetseng [163] to characterize the limit behavior
of oscillating solutions in the theory of homogenization. The reader may consult
the review paper by Visintin [200] for more information on the recent develop-
ment of the two-scale calculus. Here we use the following weak-strong definition
of two-scale convergence.

B Two-ScALE CONVERGENCE:

We shall say that a sequence {w. = we(t,z)}es0 C L>(0,T;LY()) two-scale
converges to a function w = w(7,t,x), w € L ([0,00) x [0,T]; LY(Q)), if

loc

/Q {we(t,x) —w (zt xﬂ o(z) da

ess  sup
te(0,T)

~0 (9.43)

for any ¢ € C°(Q).

Now, we are ready to formalize the ideas discussed in Section 5.4.4 in terms
of the two-scale convergence. The main issue to be discussed here is to investi-
gate the time oscillations, as our definition requires only weak convergence in the
spatial variable. Unfortunately, the result presented below gives only a very rough
description of oscillations in terms of completely unknown driving terms.
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Theorem 9.1. Let (}E } be a family of solutions to the scaled acoustic equations

€
(9.23), (9.24) belonging to class (9.30-9.33), where the terms on the right-hand
side satisfy (9.34), (9.35).
Then

{ e } two-scale converges to S (T) {
V.

for certain functions
G' € Cyea N LZ([0,T]; L*(Q)), G? € Cyearx N L2([0, T]; L? (4 R?)),
where S is the solution operator defined by means of (9.38-9.40).

Remark: As solutions of the acoustic equation are almost-periodic, the preceding
result implies (it is in fact stronger than) the two-scale convergence on general
Besicovitch spaces developed by Casado-Diaz and Gayte [42].

Proof. (i) Seeing that

A
Te = Ze — e,
Ew
where, by virtue of (9.35),
ess sup |[|Zc(8)]| pyq) < e, (9.44)

te(0,T)

it is enough to show the result for Z., V. solving system (9.36), (9.37). Moreover,
as the two-scale convergence defined through (9.43) is weak with respect to the
spatial variable, we have to show the result only for each Fourier mode in (9.38-
9.40), separately. More specifically, we write

{ \Z’ } S(i) [ g? ] (9.45)

ba[GL], aZ[G?], a?[G?] are precompact in C[0,T] for any fixed n. (9.46)

and show that

To this end, we associate to the forcing terms in (9.36), (9.37) their Fourier
projections

A
bolb] =0, bfit] = =) [ 5! Voq de n=1.2....
Q

w

gl == [ (&5 Vv bstov) dnon= 12
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and
a? h2 \/A / VQQn""S Van—An(sg+sg)qn) dz, n=1,2,....
As a direct consequence of the uniform bounds (9.34), (9.35),

{bulhz]}es0, {a7[b2]}es0, {af[hZ]}es0 are bounded in L7(0,T) (9.47)

for a certain ¢ > 1.
Using Duhamel’s formula (9.42), we obtain

¢
bo[Z:(t)] = bo[Z=(0)], ap[Ve(t)] = an[V<(0)] +/ aghZ(s)] ds, n=1,2,....
0
By virtue of (9.30-9.33), together with (9.44), we can assume that
Z.(0,-) — Zy weakly-(*) in M(Q), V.(0,-) — V¢ weakly in L'(Q),  (9.48)

with
Zy € L*(Q), V € L*((;RY).

In particular,
bn[Z(0)] = bu[Z0o], a7[Ve(0)] = a7[V]o, and af[V(0)] — af[Vo] ase — 0

for any fixed n.
Moreover, it follows from (9.47) that the family

¢
{t — / aZh2(s)] ds}eso is precompact in C[0, 7).
0

Similarly, in accordance with (9.39),

bn[Z-(t)] = exp ( Vwh, >

<[5 (= (avor+ / exp (v, ) az ()] s
[ Z-(0)] + / "exp (—i\/wAi) bn[h;(sﬂdsﬂ

0

t
+ exp (—i\/wA,,Lg>

<[y (o (arveonr+ [ e (ivion,”) aaimico) as)
[ Z.(0)] + / exp(\/wA ) B ()]ds)},

0
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where the family of functions
t
{t — / exp (ii\/wAns) a?[h?(s)] ds} , te 0,7,
0 €
t
{t - /0 exp (ii\/wAnZ) bu[hL(s)] ds} , te0,7]

are precompact in C[0, T.
As the remaining terms can be treated in a similar way, we have shown (9.45),
(9.46). Consequently, we may assume that

bu[G2] — b, [GY]
a?[G2% — a2[G?*] }in C[0,T] for any fixed n,
ag|GZ] — a7 [G?]

where the limit distributions G, G2 are uniquely determined by their Fourier
coefficients. In other words,

1 11
{ I]’DQAA;[VVZ]] ] two-scale converges to S (1) { 5%5 %Cég]} ] , T = z_,

for any fixed M, where P},, P2, are projections on the first M Fourier modes,
specifically,

Phi= X bublans PUVI= X (a2VIva +@llV] ) Vo).

n<M n<M

(ii) It remains to show that the quantities G', G? are bounded in the L?-norm
uniformly in time. To this end, we use the estimates (9.56-9.59) in order to see
that

limsup [ ess sup ||Py[re]llr2(a) | < e, (9.49)
e—0 te(0,T)
lim sup (ess sup ||P§V[[VE]||L2(Q;R3)> < cg, (9.50)
e—0 te(0,T)

where the constants c1, co are independent of M.
On the other hand, since P}, [r:], P%,[V.] two-scale converge, we have

H e ] ‘S@ { ol ]

— 0
L2(Q) x L2 (QR3)

ess sup
te(0,T)
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as € — 0 for any fixed M. Since S is an isometry on L?(Q) x L?(; R3), we conclude
that

ess sup { P}V[[Gl} ]
t€[0,T] P?W[GZ] L2(Q)x L2(4R3)
t PG
= ess sup S( > [ Mg
te[0,T € PM[G } L2(Q)x L2 (4R3)

o) ]

< lim sup [ess sup

e—0 te(0,T) LZ(Q)xL?(Q;RS)]

<c

)

where, as stated in (9.49), (9.50), the constant is independent of M. O

9.3.1 Approximate methods

We intend to simplify system (9.23), (9.24) by replacing the source terms by their
asymptotic limits for € — 0. To begin, by virtue of the uniform bound (5.50), we
observe that

oc/e — 0in M([0,T] x Q).

Similarly, by means of the same arguments as in Section 5.3.2,

st — s' weakly in L'((0,7) x ;R?),

1 _ H('&) 85(9719) (1) as(gaﬁ)
s = 79vm@+g< o e+ 7o)

We simplify further by eliminating completely the temperature fluctuations,
supposing that the initial state of the primitive system is almost isentropic, specif-
ically,

where

ds(0, ) oV 4 9s(0,7)
do 09
Consequently, the limit temperature © solves the Neumann problem for the heat
equation (9.19) with the prescribed initial state ©g = 0. As a straightforward
consequence of the heat energy balance established in (5.184), we obtain © = 0.
Moreover, utilizing relation (9.22), we get o(!) = 0; whence s’ = 0. Thus we have
shown that it is reasonable, at least in view of the uniform bounds obtained in
Section 5.2, to replace the right-hand side in (9.23) by zero, provided the initial
entropy of the primitive system is close to its (maximal) value attained at the
equilibrium state (o,v).
A similar treatment applied to the acoustic sources in (9.24) requires more
attention. Obviously, we can still replace

95 = 0.

Se ~ p(v) (sz + VEU), and s? ~ s% := —of
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but the asymptotic limit of the convective term p.u. ® u. is far less obvious as we
have already observed in Section 5.4. All we know for sure is

o-u. ®@u. — oU ® U weakly in L*((0,T) x Q; R¥*3),

where, in general,

UeU#£URU

unless the velocity fields u. converge pointwise to U in (0,T) x Q.

A similar problem occurs when dealing with s%. Note that, in accordance
with our choice of the parameters w, A (cf. (5.126)),

—0gp(0,V) + A00,5(0, V) +w =0, —0yp(0, V) + AeDys(0,V) = 0;
whence, by virtue of the uniform bounds established in Section 5.2,

Hp(g, ¥) — p(oe,Ve) +AQES(QE,195) —s(0,9) Ll

3 9 9

< ec.
L1((0,T)x )

However, in order to obtain s? — 0 in some sense, we need strong convergence

Qe — 0O |

o) W =g, V7Y
€ € ’ €

=91 — @ = 0 pointwise in (0,7) x Q.

In light of the previous arguments, any kind of linear acoustic analogy is
likely to provide a good approximation of propagation of the acoustic waves only
when their amplitude is considerably smaller than the Mach number, or, in the
standard terminology, in the case of well-prepared data. We are going to discuss
this issue in the next section.

9.4 Lighthill’s acoustic analogy in the
low Mach number regime

9.4.1 Ill-prepared data

Motivated by the previous discussion, we suppose that solutions r., V. of the
scaled acoustic equation can be approximated by R., Q. solving a wave equation,
where, in the spirit of Lighthill’s acoustic analogy, the source terms have been
evaluated on the basis of the limit system (9.17), (9.18). In addition, we shall
assume that the limit solution is smooth so that the weak formulation of the
problem may be replaced by the classical one as follows.
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B LIGHTHILL’'S EQUATION:

O R + divaQ. = 0, (9.51)
£0,Q. + WV, R. = s(u(ﬁ)divm(VzU +VIU) — dive(oU ® U) + gf), (9.52)
Q: - nlgo =0, (9.53)

supplemented with the initial conditions
R.(0,-) =7:(0,), Q(0,-) =V(0,). (9.54)

Since U is a smooth solution of the incompressible NAVIER-STOKES SYSTEM
(9.17), (9.18), we can rewrite (9.51), (9.52) in the form

£0;(R. — e(TT/w)) 4 div,(Q. — oU) = —20,(I1/w),
€0 (Qe — 0U) + wV,(R: —e(Il/w)) = 0,
which can be viewed as another non-homogeneous wave equation with the same

wave propagator and with a source of order 2. In other words, if the initial data
are ill-prepared, meaning

reo =10 —e(ll/w), H-[Vg.] of order 1,

the presence of Lighthill’s tensor in (9.52) yields a perturbation of order & with
respect to the homogeneous problem. Consequently, for the ill-prepared data,
Lighthill’s equation can be replaced, with the same degree of “precision”, by the
homogeneous wave equation

e R, + div, Q. =0,
€0 Q. + wV,.R. = 0.

Thus we conclude, together with Lighthill [135, Chapter 1], that use of a linear
theory, for waves of any kind, implies that we consider disturbances so small that
in equations of motion we can view them as quantities whose products can be
neglected. In particular, the ill-prepared data must be handled by the methods of
nonlinear acoustics (see Enflo and Hedberg [72]).
9.4.2 Well-prepared data
If the initial data are well prepared, meaning

Te,0, HL[VQE] are of order ¢,

or, in terms of the initial data for the primitive system,

oy = 79(()2 =0, u,="Up

,€
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in (9.9), then, replacing R. =~ R./e, Q. = Q. /e, we can write Lighthill’s equation
(9.51), (9.52) in the form

R + div,Q. = 0, (9.55)

£0,Q. + WV, R, = (u(ﬂ)divw(va +VIU) — div,(oU ® U) + gf), (9.56)
(9.57)

(9.58)

9.57
9.58

Q: -nfpn =0,
R5(07 ) = R0,57 Qa(ov ) = Q(),Ev

where the initial data Ry ., Qo are determined by means of the “second-order”
terms Q((fg, 19(()2, and ué}g.

For simplicity, assume that U, II represent a smooth solution of the in-
compressible NAVIER-STOKES SYSTEM (9.17), (9.18), (9.20), satisfying the initial
condition

U(Ov ) = Uy,

where Ug solves the stationary problem

odiv,(Up © Up) + VoIl = div, (u(ﬁ)(vao n v{UO)) + ofy, div,Up =0 in Q,

(9.59)
I—[O = H(07 ')7

supplemented with the boundary conditions (9.20). Here, the driving force fj is
a function of x only, and the solution Uy, Il is called the background flow. We
normalize the pressure so that

/H(t,) d{E:/Hodl’:O
Q Q

Our aim is to find a suitable description for the asymptotic limits of R., Q.
when £ — 0. These quantities, solving the scaled Lighthill’s equation (9.55), (9.56),
are likely to develop fast oscillations in time that would be completely ignored
should we use the standard concept of weak limits. Instead we use again the
two-scale convergence introduced in the previous section. We claim the following
result.

for all t € [0, T7.

B ASYMPTOTIC LIGHTHILL'S EQUATION:
Theorem 9.2. Let R., Q. be the (unique) solution of problem (9.55-9.58), where
Ro.e — Ry in L*(Q); Qo.e — Qo in L*(R?), H[Qo ] =0,

and where U, II is a smooth solution of problem (9.17), (9.18), (9.20), with
U(0,) = Uy, I1(0, ) = o satisfying (9.59).
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Then
{Re, Qc}es0 two-scale converges to {R+ I1/w — Iy /w; Q},
where R, Q is the unique solution of the problem (9.51), (9.52) in the form
EatR + le:rQ = O7
£0/Q +wV, R = (ju(9)div, (V. Uy + VIUy) — diva(0Uo @ Uy) + o),
Q nlpo =0,
R(O7 ) = Ry, Q(O7 ) = Qo-
Remark: In particular, solutions R, Q of the limit system can be written in the
form R = R(t/=,t,z), Q = Q(t/=,t,).
Proof. As all quantities are smooth, it is easy to check that
Ra = H/W+Zev QE :YE7
where Z., Y. is the unique solution of the problem
€ Ze +divy Yo = —e0 1/ w,
€Y +wV,Z. =0,
Y. -nfpo =0,
Ze(07 ) = RO,E - HO/W7 Y5(07 ) = QO,E-

Similarly to Section 5.4.4, we can write

20]-5() [ -+() [+(2)[ 5] o

where S is the solution operator associated to the homogeneous problem intro-
duced in Section 9.2.

It is easy to check that (Z.,Y.) two-scale converges to

Z 1 _g(t)| fo—Hojw
Y| € Qo ’
which completes the proof. Indeed since fQ I dz = 0, we get
t J—
0

as the integrated quantity can be written as a Fourier series with respect to the
eigenvectors of the wave operator identified in Section 5.4.5. Since all (non-zero)
Fourier modes take the form

exp (4] ) a(s) [ - ﬁz V.q(x) ] AFO,

relation (9.60) follows. O
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In this section, we have deliberately omitted a highly non-trivial issue, namely
to what extent Lighthill’s equation can be used as a description of the acoustic
waves for well-prepared data. Apparently, we need higher order uniform bounds
that implicitly imply regularity of solutions of the target system. Moreover, these
bounds also imply existence of regular solutions for the primitive system provided
the data are close to the equilibrium state. Positive results in this direction were
obtained by Hagstrom and Lorentz [105].

In order to conclude this section, let us point out that Lighthill’s equation
(9.51-9.54) may indicate completely misleading results when applied on bounded
domains with acoustically soft boundary conditions. As we have seen in Chapter
7, the oscillations of the acoustic waves are effectively damped by a boundary layer
provided the velocity vanishes on the boundary as soon as the latter satisfies cer-
tain geometrical conditions, even for ill-prepared data. On the contrary, Lighthill’s
equation predicts violent oscillations of the velocity field with the frequency pro-
portional to 1/e in the low Mach number limit. Of course, in this case, system
(9.51), (9.52) is not even well posed if the boundary condition (9.53) is replaced

by QS‘BQ =0.

9.5 Concluding remarks

In the course of the previous discussion, we have assumed that the solution U of the
limit incompressible NAVIER-STOKES SYSTEM is smooth. Of course, smoothness
of solutions should be determined by the initial datum Uy. Unfortunately, in the
three-dimensional physical space, it is a major open problem whether solutions to
the incompressible NAVIER-STOKES SYSTEM emanating from smooth data remain
smooth at any positive time. Still there is a large class, although not explicitly
known, of the initial data for which the system (9.17), (9.18) admits a smooth solu-
tion. In particular, this is true for small perturbations of smooth stationary states.

The problem becomes even more delicate in the framework of the asymptotic
limits studied in this book. Although we are able to identify the low Mach number
limit as a weak solution of system (9.17), (9.18) emanating from the initial datum
Uy, it is still not completely clear if this weak solution coincides with the strong
(regular) one provided the latter exists.

Fortunately, such a weak-strong uniqueness result holds provided the weak
solution U of (9.17), (9.18) satisfies the energy inequality:

1 9) [T
/ o|U(7) da + #) / / V.U +VIU|? dz dt (9.61)
2 Ja 2 Jo Ja

1

< /Q\Uo|2(7') dx—l—/ /Qf~Udm dt for a.a. 7 € (0,T).
2 Ja 0o Ja
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As we have shown, the solutions obtained in the low Mach number asymptotic
analysis do satisfy (9.61) as soon as the data are “suitably” prepared (see Theo-
rem 5.3).
Now, for the sake of simplicity, assume that f is independent of ¢ and that
Uy = w, where w is a regular stationary solution to the incompressible NAVIER-
STOKES SYSTEM, specifically,
div,w =0, (9.62)

dive (oW @ W) + V,II = pu(9)div, (vzw + vfw) + of, (9.63)
satisfying the complete slip boundary conditions
w-n|gqo =0, (Vow + VEiw)n x n|sq = 0. (9.64)

We claim that w = U as soon as U is a weak solution of (9.17), (9.18),
(9.20), with U(0,-) = Uy = w, in the sense specified in Section 5.5.1 provided
U satisfies the energy inequality (9.61). Indeed as w is smooth and satisfies the
boundary conditions (9.64), the quantities ¥ (t)w, 1 € C(0,T), can be used as
test functions in the weak formulation of (9.18), and, conversely, the stationary
equation (9.63) can be multiplied on U and integrated by parts. Thus, after a
straightforward manipulation, we obtain

19 T
[0 —w ae+ #7900 - w) + VI - wf o ar
Q ¢ Jo Ja
< 2/ / (U U):V,w+ (wew):V,U) dz dt for a.a. 7 € (0,7),
o Ja
where, by means of by-parts integration,

/((U®U):Vzw+(w®w):sz) dz
Q

3
Q

i,j=1

! 2. — W xr
:/Q[Vmw(U—w)y(U—w) dx+2/ﬂvm\w| (U-w)d

_ / [Vow(U - w)] - (U — w) du.
Q

Consequently, the desired result U = w follows directly from Gronwall’s lemma.






Chapter 10
Appendix

For readers’ convenience, a number of standard results used in the preceding text
is summarized in this chapter. Nowadays classical statements are appended with
the relevant reference material, while complete proofs are provided in the cases
when a compilation of several different techniques is necessary. A significant part
of the theory presented below is related to general problems in mathematical fluid
mechanics and may be of independent interest.

Throughout this appendix, M denotes a positive integer while N € N refers
to the space dimension. The space dimension is always taken greater than or equal
to 2, if not stated explicitly otherwise.

10.1 Mollifiers

A function ¢ € C®(RM) is termed a regularizing kernel if
supp[¢] € (=1, )M, ¢(—z) = ¢(x) >0, /M ¢(z)dx = 1. (10.1)
R

For a measurable function a defined on R™ with values in a Banach space X, we
denote

Sula] = a®(z) = (u*xa = - Cwo(™ —y)aly) dy, (10.2)

where
1
Cw(x> = wMC(f))’ w >0,

provided the integral on the right-hand side exists. The operator S, : a — a“ is
called a mollifier. Note that the above construction easily extends to distributions

by setting a“(z) = (a; Co (= = ) ipr.pj(wa)-
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B  MOLLIFIERS:

Theorem 10.1. Let X be a Banach space. If a € L}OC(RM; X), then we have a* €
C>(RM; X). In addition, the following holds:

(i) Ifae L} (RM;X), 1 <p<oo, then a* € LT, (RM;X), and

loc

a —a in L (RM;X) asw — 0.

(i) Ifa € LP(RM; X), 1 < p < oo, then a® € LP(RM; X),
0|l Loesrx) < llallpogor.xy, and @ —a in LP(R™;X) as w — 0.
(iii) If a € L®(RM; X), then a¥ € L=(RM; X), and
6 || Loo (ma; x) < llal] Loo mrr;x)-

(iv) Ifa € C*(U; X), where U C RM is an (open) ball, then (0%a)“(z) = 0%a* ()
for all x € U, w € (0,dist[z,0U]) and for any multi-index o, |a < k.
Moreover,

”awHCk(B;X) < ||a||ck(V;X)

for any w € (0,dist[0B,dV]), where B, V are (open) balls in RM such that
BcV cV cU. Finally,

a’ —a in CF(B;X) asw — 0.

See Amann [8, Chapter II1.4], or Brezis [35, Chapter IV.4]. |

10.2 Basic properties of some elliptic operators
Let © € RY be a bounded domain. We consider a general elliptic equation in the
divergence form

N
Az,u) = — Z Oz, (i j(x)0z;u) + c(x)u = f for x € Q, (10.3)

4,5=1

supplemented with the boundary condition

N
Su+ (6= 1) a;;05,u njlag = g, (10.4)
j=1
where § = 0, 1. We suppose that
aij = aj; € C1(Q), Y aij&i&; = aféf (10.5)

(2]



10.2. Basic properties of some elliptic operators 305

for a certain @ > 0 and all £ € RY, |¢| = 1. The case § = 1 corresponds to the
Dirichlet problem, 6 = 0 is termed the Neumann problem.

In several applications discussed in this book, 2 is also taken in the form
Q= {(z1,22,73) | (x1,22) € T?, Boottom(71,72) < T3 < Biop(x1,72)}, (10.6)

where the horizontal variable (z1,x2) belongs to the flat torus

T2 = ([—7T,7T]|{,ﬂ.’ﬂ.})2 .

Although all results below are formulated in terms of standard domains, they
apply to domains Q given by (10.6) as well, provided we identify

o0 = {(1‘173?273?3) | (.'L'17.’I,'2) S T27 xr3 = Bbottom(xh-rZ)}
U{(21, 22, 3) | (21,22) € T?, 3 = Biop(21,22)}.

This is due to the fact that all theorems concerning regularity of solutions to
elliptic equations are of local character.

10.2.1 A priori estimates
We start with the classical Schauder estimates.

B HOLDER REGULARITY:

Theorem 10.2. Let Q C RY be a bounded domain of class C**t?¥, k= 0,1,...,
with v > 0. Suppose, in addition to (10.5), that a; ; € C*¥*LV(Q), i,j=1,...,N,
c € CP"(Q). Let u be a classical solution of problem (10.3), (10.4), where f €
Ckv(Q), g € CHO+LY(9Q).

Then

lllgnranay < ¢ (I lermia + lglomson + lullow ) -

See Ladyzhenskaya and Uralceva [130, Theorems 3.1 and 3.2, Chapter 3],
Gilbarg and Trudinger [96, Theorem 6.8]. O

Similar bounds can be also obtained in the LP-framework. We report the cel-
ebrated result by Agmon, Douglis, and Nirenberg [2] (see also Lions and Magenes
[138]). The hypotheses we use concerning regularity of the boundary and the co-
efficients a; ;, ¢ are not optimal but certainly sufficient in all situations considered
in this book.



306 Chapter 10. Appendix

B STRONG LP-REGULARITY:

Theorem 10.3. Let Q C RY be a bounded domain of class C%. In addition to
(10.5), assume that c € C(Q). Let u € W2P(Q), 1 < p < 00, be a (strong) solution
of problem (10.3), (10.4), with f € LP(Q), g € WOT1=1/P2(9Q).

Then

lullweri@) < e (Ifllzo@) + lgllwsti-vraoa) + lull o)) -

See Agmon, Douglis and Nirenberg [2]. O

The above estimates can be extrapolated to “negative” spaces. For the sake
of simplicity, we set ¢ = 0 in the Dirichlet case 4 = 1. In order to formulate
adequate results, let us introduce the Dirichlet form associated to the operator A,
namely

[Au,v] := / i, ()0, u0p,v + c(x)uv dz.
Q
In such a way, the operator A can be regarded as a continuous linear mapping
AWy P(Q) — WLP(Q) for the Dirichlet boundary condition

or
A WP (Q) — W (Q)]* for the Neumann boundary condition,

where

/

1 1
1<p<oo,p—|— =1.

B WEAK LP-REGULARITY:

Theorem 10.4. Assume that Q C RY is a bounded domain of class C2?, and 1 <
p < oo. Let a; ; satisfy (10.5), and let ¢ € L™=(Q).

(i) If u € WyP(Q) satisfies
[Au,v] = (f, v>[W7Lp;W3,,,/](Q) for all v e Wol’p/(Q)
for a certain f € W=1P(Q), then
||U||W01’P(Q) <c(Iflw-rr) + lullw-10@)) -
(ii) If u € WHP(Q) satisfies

[Au,v] = (F, v)HWl,p/]*;Wl,,,/](Q) for allv e W' (Q)
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for a certain F e [WhP'[*(Q), then

el < € (IF - o + lell sy ) -

In particular, if

[Au,v] = / fu dx 7/ gv dS, for allv e Wh'(Q),
Q oQ
then

[ullwre@) <c (”fH[Wl»P']*(Q) + ”g”W*l/P»P(aQ) + HUH[WLP/]*(Q)) :

See J.-L. Lions [137], Schechter [177]. O

Remark: The hypothesis concerning reqularity of the boundary can be relaxed to
C%' in the case of the Dirichlet boundary condition, and to C*' for the Neumann
boundary condition.

Remark: The norm containing u on the right-hand side of the estimates in The-
orems 10.2-10.4 is irrelevant and may be omitted, provided that the solution is
unique in the given class.

Remark: As we have observed, elliptic operators, in general, enjoy the degree of
reqularity allowed by the data. In particular, the solutions of elliptic problems with
constant or (real) analytic coefficients are analytic on any open subset of their
domain of definition. For example, if

Au+b-Vou+cu=finQcRY,

where b, ¢ are constant, and 2 is a domain, then u is analytic in  provided that
f is analytic (see John [118, Chapter VII]) . The result can be extended to elliptic
systems and even up to the boundary, provided the latter is analytic (see Morrey
and Nirenberg [159]).

10.2.2 Fredholm alternative

Now, we focus on the problem of existence. Given the scope of applications consid-
ered in this book, we consider only the Neumann problem, specifically § = 0 in sys-
tem (10.3), (10.4). Similar results hold also for the Dirichlet boundary conditions.
A useful tool is the Fredholm alternative formulated in the following theorem.
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| FREDHOLM ALTERNATIVE:

Theorem 10.5. Let Q@ C RY be a bounded domain of class C%. In addition to
(10.5), assume that c € C(), 1 <p < oo, k=1,2, and § = 0.

Then either

(i) Problem (10.3), (10.4) possesses a unique solution u € W*P(Q) for any f, g
belonging to the reqularity class

FeWH Q) ge W P(0Q) if k=1, (10.7)
FELP(Q), ge W' »P(09Q) if k = 2; (10.8)

or

(ii) the null space
ker[A] = {u € W*P(Q) | u solve (10.3), (10.4) with f = g = 0}

is of finite dimension, and problem (10.3), (10.4) admits a solution for f, g
belonging to the class (10.7), (10.8) only if

<f§ w>[[W1,p']*;W1,p'](Q) - <g§ w>[W71/IJm7W1/:D,:D’](aﬂ) =0

for all w € ker[A].

See Amann [7, Theorem 9.2], Geymonat and Grisvard [95]. O

In the concrete cases, the Fredholm alternative gives existence of a solution
u, while the estimates of u in W#*?(€) in terms of f and g follow from Theorems
10.3 and 10.4 via a uniqueness contradiction argument.

For example, in the sequel, we shall deal with a simple Neumann problem
for generalized Laplacian

—div, <77Vz <v)> =finQ, V, <v> -1|pn =0,
n n

where 7 is a sufficiently smooth and positive function on Q and f € LP(Q) with a
certain 1 < p < co. In this case the Fredholm alternative guarantees existence of
u € W2P(Q) provided f € LP(€), Jo fdz = 0. The solution is unique in the class
ue Wr(Q), [, ,dz =0 and satisfies estimate

lullwzr@) < cllfllLr@)-
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10.2.3 Spectrum of a generalized Laplacian

We begin by introducing a densely defined (unbounded) linear operator

Ay n = div, (nvw (:;)) , (10.9)

with the function 7 to be specified later, acting from LP(Q2) to LP(2) with domain
of definition

D(Ayn) = {u e WP(Q)|V, (:;) -n|pq = 0}. (10.10)

Further we denote Aps = Aj ur the classical Laplacian with the homogenous Neu-
mann boundary condition.

We shall apply the results of Sections 10.2.1-10.2.2 to the spectral problem
that consists in finding couples (A, v), A € C, v € D(A, xr) that verify

7d1V:L’ <77Vz <v>) = )\'U in Q, Vz <U) 'n‘BQ = O
n n

The results announced in the main theorem of this section are based on a gen-
eral theorem of functional analysis concerning the spectral properties of compact
operators.

Let T : X — X be a linear operator on a Hilbert space X endowed with
scalar product (-;-). We say that a complex number A belongs to the spectrum of
T (one writes A € o(T)) if ker(T — AI) # {0} or if (T — M)~ : X — X is not a
bounded linear operator (here I denotes the identity operator). We say that X is
an eigenvalue of T or belongs to the discrete (pointwise) spectrum of T (and write
A€ 0,(T) C o(T)) if ker(T' — AI) # {0}. In the latter case, the non-zero vectors
belonging to ker(T' — Al) are called eigenvectors and the vector space ker(T — Al
an eigenspace.

B SPECTRUM OF A COMPACT OPERATOR:

Theorem 10.6. Let H be an infinite-dimensional Hilbert space and T : H — H a
compact linear operator. Then

(i) 0 € o(1);

(i) o(T)\{0} = op(T) \ {0};

a(T)\ {0} is finite, or else
o(T)\ {0} is a sequence tending to 0.

(iii)

(iv) If X € o(T) \ {0}, then the dimension of the eigenspace ker(T — AI) is finite.
(v) If T is a positive operator, meaning (Tv;v) > 0, v € H, then o(T) C
[0, 4+00).
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(vi) If T is a symmetric operator, meaning (Tv;w) = (v;Tw), v,w € H, then
o(T) C R. If in addition H is separable, then H admits an orthonormal basis
of eigenvectors that consists of eigenvectors of T.

See Evans [74, Chapter D, Theorems 6,7]
The main theorem of this section reads:

B SPECTRUM OF THE GENERALIZED LAPLACIAN WITH
NEUMANN BOUNDARY CONDITION:

Theorem 10.7. Let Q C RN be a bounded domain of class C?. Let

neCHQ), infn(z)=n>0.

Then the spectrum of the operator —A, nr, where Ay ar is defined in (10.9-
10.10), coincides with the discrete spectrum and the following holds:

(i) The spectrum consists of a sequence {A,}72, of real eigenvalues, where g =
0,0 < A < Apy1, E=1,2,..., and limy_,oc A\ = 00;
(ii) 0 < dim(E%) < oo and Ey = span{n}, where By, = ker(—A, v — A\il) is the
eigenspace corresponding to the eigenvalue \;
(iii) L?(Y) = @iy Ex, where the direct sum is orthogonal with respect to the

scalar product
dz

(u;v)l/n:/guv ;

(here the line over v means the complex conjugate of v).

Proof. We set
AL £ r2
T:L%Q) — L*(Q), Tf:{ A nfitfel (),
0if f € span{1},
—1 r2 2 9 "
A i LF( @) ={feL (Q)|/Qfdx:0}»—>{u€L (Q)\/Qndx:()}’
A f=u e —Aynu=f.

In accordance with the regularity properties of elliptic operators collected in Sec-
tions 10.2.1-10.2.2 (see notably Theorems 10.3 and 10.5), the operator T is a

compact operator.
A double integration by parts yields

oo () L ) e )
fo . )
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Taking in the last formula u = T'f, f € L?(Q), v = Tg, g € L*() and recalling
that functions T;If , Tg have zero mean, we deduce that

/ng /ng and /QTffdnx >0

To resume, we have proved that T is a compact positive linear operator on
L?(2) that is symmetric with respect to the scalar product (-; -)1/77. Now, all
statements of Theorem 10.7 follow from Theorem 10.6. (Il

10.3 Normal traces

Let Q be a bounded domain in RY. For 1 < ¢,p < oo, we introduce a Banach
space
E??(Q) = {u € LYQRY)|divu € LP(Q)}. (10.11)

endowed with norm
||u||Eq(Q) = ||u||Eq(Q;R3) —+ ||diV11||Lp(Q). (1012)

We also define
E§P(Q) = closurega.r () {C;’O(Q; ]RN)}

and
EP(Q) = EPP(Q), Ef(Q) = EFP(Q).

Our goal is to introduce the concept of normal traces and to derive a variant of
Green’s formula for the functions belonging to E%P((2).

B NORMAL TRACES:

Theorem 10.8. Let Q C RN be a bounded Lipschitz domain, and let 1 < p < co.
Then there exists a unique linear operator ~y, with the following properties:

(i) T2 BP(Q) o W0 P (0Q)] = WP (09), (10.13)
and
(1) =Y (u) - n a.a. on N whenever u € C°(Q;RY).  (10.14)

(ii) The Stokes formula
/ vdiva dz —I—/ Vo -udze = (yn(u); v(v)), (10.15)
Q Q

holds for any u € EP(Q and v € Wl’p/( Q), where (-; -) denotes the duality
pairing between W p( ) and W~ r’p( ).

(ii) ker[ya] = EE(Q). (10.16)

(iv) If u € WHP(Q;RY), then yu(u) in LP(09), and ym(u) = y(u) - n a.a. on
onN.
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Proof of Theorem 10.8. As a matter of fact, Theorem 10.8 is a standard result
whose proof can be found in Temam [189, Chapter 1]. We give a concise proof
based on the following three lemmas that may be of independent interest.

Step 1. We start with a technical result, the proof of which can be found in Galdi
[92, Lemma 3.2]. We recall that a domain @Q C R is said to be star-shaped if
there exists a € @ such that Q = {x € RV ||z —a| < h(lijg )}, where h is a
positive continuous function on the unit sphere; it is said to be star-shaped with
respect to a ball B C Q if it is star-shaped with respect to any of its points.

Lemma 10.1. Let Q be a bounded Lipschitz domain.

Then there exists a finite family of open sets {O;}icr and a family of balls
{B(i)}iej such that each Q; := QN O; is star-shaped with respect to the ball B,
and

Q C Ui O;.

Step 2. The main ingredient of the proof of Theorem 10.8 is the density of smooth
functions in the spaces E7P((2).

Lemma 10.2. Let Q be a bounded Lipschitz domain and 1 < p < q < 0o. Then
C®(Q;RYN) = C(Q) is dense in E9P(Q).

Proof of Lemma 10.2. Hypothesis ¢ > p is of technical character and can be re-
laxed if, for instance, € is of class C1'1. It ensures that up € E%P({) as soon as
v € C(£2). Moreover, according to Lemma 10.1, any bounded Lipschitz domain
can be decomposed as a finite union of star-shaped domains with respect to a ball.
Using the corresponding subordinate partition of unity we may assume, without
loss of generality, that €2 is a star-shaped domain with respect to a ball centered
at the origin of the Cartesian coordinate system.

For u € E%P(Q) we write u-(z) = u(rz), 7 > 0, so that if 7 € (0,1),
u, € E2?(r71Q) and div(u,) = 7(divu), in D'(r71Q), where 771Q = {x €
RN | 72 € Q}. We therefore have

|div(u — uT)”LP(Q) <(1- T)||diquLp(Q) + ||diva — (diVu)THLp(Q). (10.17)

Since the translations RY 3 h — u(- + h) € L*(RY) are continuous for any
fixed u € L¥(RY), 1 < s < oo, the right-hand side of formula (10.17) as well as
[u—ur|[Laq) tend to zero as 7 — 1—. Thus it is enough to prove that u, can be
approximated in E%P(Q) by functions belonging to C>(£; RY).

Since Q C 7710, the mollified functions (. *u, belong to C*°(; RN )NETP (1)
provided 0 < & < dist(Q,9(771Q)) and tend to u, in E4?P(Q) as ¢ — 0+ (see
Theorem 10.1). This observation completes the proof of Lemma 10.2. (]

Step 3. We are now in a position to define the operator of normal traces. Let €2 be
1 ’
a bounded Lipschitz domain, 1 < p < oo, v € WhoeP (09), and u € C>=(;RYN).
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According to the trace theorem (see Theorem 0.6), we have

/ vu-ndo = / E(v)divudx—i—/ Vi(v) -ude,
o0 Q Q

and
| [ oando] < w1601 @y < el 2lallznay Bl oy

where the first identity is independent of the choice of the lifting operator /.
Consequently, the map

Yo :u— y0(u) - n (10.18)
is a linear, densely defined (on C*°(€2)) and continuous operator from EP(2) to
[Wi=1/7"9 (9Q)]* = W*i”’(aQ). Tts value at u is termed the normal trace of u
on 90 and denoted by yn(u) or (u-n)|sq.
Step 4. In order to complete the proof of Theorem 10.8, it remains to show that
ker[vn] = E§(Q). O
Lemma 10.3. Let 2 be a bounded Lipschitz domain, 1 < p < oo, and let vy, :

EP(Q) — W_;’p(ﬁﬁ) be the operator defined as a continuous extension of the
trace operator introduced in (10.18). Then ker[yn] = E5(£2).

Proof of Lemma 10.3. Clearly, C°(Q) C ker[yn]; whence, by continuity of 7y,
EL () C ker[yn).
Conversely, we set

i(z) = { u(z) if z € Q,

0 otherwise.

Assumption u € ker[yy] yields [, vdivudz + [, Vv-udz = 0 for all v € C°(RY),
meaning that, in the sense the distributions,

di if x € Q,
divii(z) = 4 SVe@ e € LP(RV),
0 otherwise

and, finally, @ € EP(RY).

In agreement with Lemma 10.2, we suppose, without loss of generality, that
Q is star-shaped with respect to the origin of the coordinate system. Similarly
to Lemma 10.2, we deduce that supp[(t1;/,)] belongs to the set 72 C €, and,
moreover, |0 — @/ ||gr) — 0as 7 — 1—.

Consequently, it is enough to approximate 1, /. by a suitable function belong-
ing to the set C°(Q; RN). However, according to Theorem 10.1, functions (e *u, /-
belong to C°(2) N EP(Q), provided 0 < & < édist(TQ,aQ), and (. 0y, — Uy )7
in EP(Q2). This completes the proof of Lemma 10.3 as well as that of Theo-
rem 10.8. ([l
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10.4 Singular and weakly singular operators

The weakly singular integral transforms are defined through formula

[T()(z) = - K(z,z —y)f(y)dy, (10.19)
where
K(z,z2) = 9(:’f), 0<A<N, 0eL®RNxRY). (10.20)

A function K satisfying (10.20) is called a weakly singular kernel.

The singular integral transforms are defined as

re =t ([ Keeons@a)=ve [ K- w
(10.21)

K(z,2)= "G e 1=®N x 9),
S={zeRN||z| =1}, lelzl 0(z,z)dS, = 0.

The kernels satisfying (10.22) are called singular kernels of Calderdn-Zygmund
type.
The basic result concerning the weakly singular kernels is the Sobolev theorem.

(10.22)

B WEAKLY SINGULAR INTEGRALS:

Theorem 10.9. The operator T defined in (10.19) with K satisfying (10.20) is a
bounded linear operator on LI(RYN) with values in L"(RY), where 1 < q < o0,
L — ]’\\, + 3 — 1. In particular,

IT(P)lLr@yy < el fll Loy,
where the constant ¢ can be expressed in the form co(q, N)||0] oo (mN xrN)-

See Stein [186, Chapter V, Theorem 1] O

The fundamental result concerning the singular kernels is the Calderdn-
Zygmund theorem.

B SINGULAR INTEGRALS:

Theorem 10.10. The operator T defined in (10.21) with K satisfying (10.22) is a
bounded linear operator on LY(RYN) for any 1 < q < co. In particular,

IT(N)lzo@ny < el flla@n),

where the constant c takes the form ¢ = co(q, N)||0|| o~ x 5)-

See Calderén-Zygmund [38, Theorem 2], [39, Section 5, Theorem 2]. O



10.5. The inverse of the div-operator (Bogovskii’s formula) 315

10.5 The inverse of the div-operator
(Bogovskii’s formula)

We consider the problem
divyu= fin Q, ulpq =0 (10.23)

for a given function f, where Q C RY is a bounded domain. Clearly, problem
(10.23) admits many solutions that may be constructed in different manners. Here,
we adopt the integral formula proposed by Bogovskii [24] and elaborated by Galdi
[92]. In such a way, we resolve (10.23) for any smooth f of zero integral mean.
In addition, we deduce uniform estimates that allow us to extend solvability of
(10.23) to a significantly larger class of right-hand sides f, similarly to Geissert,
Heck and Hieber [94]. The main advantage of our construction is that it requires
only Lipschitz regularity of the underlying spatial domain. Extensions to other
geometries including unbounded domains are possible. We recommend that the
interested reader consult the monograph by Galdi [92] or [166, Chapter III] for
both positive and negative results in this direction.
Our results are summarized in the following theorem.

B THE INVERSE OF THE DIV-OPERATOR:

Theorem 10.11. Let Q C RYN be a bounded Lipschitz domain.

(i) Then there exists a linear mapping B,
B[ fecx@, [ fdo=o}— C(@RY),
Q

such that div,(B[f]) = f, meaning, u = B[f] solves (10.23).
(ii) We have
||B[f]||Wk+l,p(Q;]RN) <l fllwrro) for anyl <p < oo, k=0,1,..., (10.24)

in particular, B can be extended in a unique way as a bounded linear operator
B:{f|feLlQ), / fdz =0} — Wy P(RY).
Q

(iil) If f € LP(Q), [, f dz =0, and, in addition, f = div,g, where g € EJ" (1),
1< qg< oo, then
1Bl Lageure) < cllgllLoars)- (10.25)

(iv) B can be uniquely extended as a bounded linear operator

B: W (@) = {f € W@ | (f;1) =0} — LP(4RY)
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in such a way that

7/ B[f]- Vv dz = <f3”>{[wlm’]*;wlm’}(9) for allv € Wl’pl(ﬂ), (10.26)
Q
I1BLllLrsrny < cll fllpwre @y (10.27)

Here, a function f € C°(Q) is identified with a linear form in [W? (€)]*
via the standard Riesz formula

<f;v>[W1,p/(Q)]*;W1,p/(Q) = / fv dx for allv € Wl’p/(Q). (10.28)
Q

Remark: Since B is linear, it is easy to check that
WB[f](t,x) = B[o:f](t,x) for a.a. (t,z) € (0,T) x Q (10.29)

provided
of, feLP((0,T)xQ), / f(t,-) dz =0 for a.a. t € (0,T).
Q

The proof of Theorem 10.11 is given by means of several steps which may be
of independent interest.

Step 1. The first ingredient of the proof is a representation formula for functionals
belonging to [W1? (Q)]*.

Lemma 10.4. Let Q be a domain in RN, and let 1 < p < oo.
Then any linear form f € [Wh (Q)]* admits a representation

N
CF5 0 i @) = D /Q wile, 0 de,
=1

where
w = [wi,...,wn] € LP(QRY) and || fll i1 - = Wl Loy
Proof of Lemma 10.4. The operator I : W' (Q) — LY (Q;RN), I(u) = Vu is an
isometric isomorphism mapping W1 () onto a (closed) subspace I(W1? (Q)) of
LP (€;RY). The functional ¢ defined as
(¢ Vu) = (f; u){Wl,p’(Q)]*,Wl,p’ @)

is a linear functional on I(W1#' (Q)) satisfying condition

sup { (#5v) |v € IV (@), [Vl iz <1} = Il @y
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Therefore by the Hahn-Banach theorem (see, e.g., Brezis [35, Theorem 1.1]), there
exists a linear functional ® defined on L (Q; RY) satisfying

(@;Vu)=(¢;Vu), ue we (), ||‘I)||[Lp/(Q;RN)]* = ||f||[v'v1,p’(9)]*~

According to the Riesz representation theorem (cf. Remark following Theorem
0.2) there exists a unique w € LP(Q; RY) such that

(P;v) = / w-v, velLV(QRY),
Q
”(I)H[LP'(Q;]RN)]* = [|W|| Lo (rm).-
This yields the statement of Lemma 10.4. (]

Step 2. We use Lemma 10.4 to show that C2°(€2) is dense in [W''(€2)]*.

Lemma 10.5. Let Q ¢ RN be an open set, 1 < p’ < co.
Then the set {C°(Q) | [, vdx = 0}, identified as a subset of [W'P (Q)]* via
(10.28), is dense in [P (Q)]*.

Proof of Lemma 10.5. Let w € LP(Q; RN) be a representant of f € [W1*' (Q)]*
constructed in Lemma 10.4 and let w,, € C°(Q; RY) be a sequence converging
strongly to w in LP(£;RY). Then a family of functionals f, = divw,, € {v €
Cr Q)] [qvdz = 0}, defined as (fp;v) = [, Wn - Vodz = — [, divw,vdz,
converges to f in [W*' (Q)]*. This completes the proof. O

Step 3. Having established the preliminary material, we focus on particular solu-
tions to the problem div,u = f with a smooth right-hand side f. These solutions
have been constructed by Bogovskii [24], and their basic properties are collected
in the following lemma.

Lemma 10.6. Let Q be a bounded Lipschitz domain.
Then there exists a linear operator

B:{feC>9)] / fdz =0} — C(Q:RY) (10.30)
Q
such that:
(i div,B(f) = f, (10.31)
and
VB lwrr@mnxm < cllfllwrr@), 1<p<oo, k=0,1,..., (10.32)

where ¢ is a positive constant depending on k, p, diam(Q) and the Lipschitz
constant associated to the local charts covering 0.
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(ii) If f = div,g, where g € C°(Q;RY), then
1B Lagamaxn < cllgllLe@irs), 1 < g <o, (10.33)

where ¢ is a positive constant depending on q, diam(R2), and the Lipschitz
constant associated to OS).

(i) If f,0,f € {v € CX(I x Q)| [v(t,x)dx =0, t € I}, where I is an (open)
interval, then

ag(tf> (t,x) = B(g{)(t,m) foralltel, ze€q. (10.34)

Remark: In the case of a domain star-shaped with respect to a ball of radius r and
for k = 1, the estimate of the constants in (10.6), (10.33) are given by formula
(10.38) below. In the case of a Lipschitz domain, it may be evaluated by using
(10.38) combined with Lemma 10.1, and Lemma 10.7 below.

Step 4. Before starting the proof of Lemma 10.6, we observe that it is enough to
consider star-shaped domains.

Lemma 10.7. Let Q C RN be a bounded Lipschitz domain, and let
felcx / fdx=0.

Then there exists a family of functions
fi e C*(Q /fzx—OQfQﬂO foriel,

where {O}ier is the covering of Q constructed in Lemma 10.1, and Q; are star-
shaped with respect to a ball. Moreover,

I fillwer iy < el fllwrr@), 1<p<oo, k=0,1,...,
where ¢ is a positive constant dependent solely on p, k and |O;], i € I.

Proof of Lemma 10.7. Let {¢;}icrus be a partition of unity subordinate to the
covering {O; }ier of Q. We set

Ql =QnN 017 Ql = Uie[\{l}Qi7 where Q,‘ = Oz NnQ.

Next, we introduce
h=for—m | forde, g=fo—r / Jod,
(921 QL

where

mGCfO(Qlﬂﬁl),/mdxfl ¢ = Z ©i.
iel\{1}
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With this choice,

frecE@. [ far=o gecz@), [ ga-o
Q1 O

and both f; and g satisfy W*P-estimates stated in Lemma 10.7. Applying the
above procedure to g in place of f and to Q! in place of 2, we can proceed by
induction and complete the proof after a finite number of steps. O

Step 5.

Proof of Lemma 10.6. In view of Lemma 10.7, it is enough to assume that €2 is a
star-shaped domain with respect to a ball B(0;r), where the latter can be taken
of radius r centered at the origin of the coordinate system.

In such a case, a possible candidate satisfying all properties stated in Lemma
10.6 is the so-called Bogovskii’s solution given by the explicit formula:

s = [ sl [T el T e a0s)

|IZ’ - y|N z—y|

or, equivalently, after the change of variables z = x — y, r = s/|z|,

B[fl(z) = /RN [f(m - z)z/lOo Gl — 24 rz)rV 1 dr} dz, (10.36)

where (. is a mollifying kernel specified in (10.1-10.2). A detailed inspection of
these formulas yields all statements of Lemma 10.6.

Thus, for example, we deduce from (10.36) that B[f] € C*(Q), and that
supp[B[f]] C M where

M={2€Q|z=MXz1 + (1 — N)22,21 €supp(f), 22 € B(r;0),A €[0,1]}.

Since M is closed and contained in €, (10.30) follows.

Now we explain how to get (10.6) and estimate (10.6) with k& = 1. Differen-
tiating (10.36) we obtain

(080)@ = [ of @23 /100 Golw = 242Vt dr dz

RN Ox;
+ - (x — 2)z; {/100 gi: (m -z +rz)rN dr] dz.

Next, we split the set R in each integral into a ball B(0;¢) and its comple-
ment, realizing that the integrals over B(0;¢) tend to zero as e — 04. The first
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of the remaining integrals over R™ \ B(0;¢) is handled by means of integration by
parts. This direct but rather cumbersome calculation leads to

(0:8,11) =) = Ji%;{ /|| fa—2)

X [&-J/ CT(xfz+rz)rN*1dr+zj/ gér (xz+rz)rNdr]dz
1 1 O,

Zq

% > _ N-1
+/|Z|_Ef(xz) {z]z/l Gl —z+r2)r dr} daz},

or, equivalently,

0i,;j /°° T —y N-1
x| (o z—yl+r)NLdr
Py AR R [CREe
zi—y; [0 T -y B N
+\x—y\N+1/o ﬁxi(x+r|x—y\)(‘x yl+7) dr] dy}

where we have used the fact that

El_i,%1+ { /|Z|_E {(f(x —2)— f(:c))zj |Zzl| /100 Gz —z+rz)rN1 dr] daz} =0.

Developing the expressions (Jz — y| + r)V !, (|z — y| + r)" in the volume
integral of the above identity by using the binomial formula, we obtain

(aB[f ) = v.p. /K”xx— f()dy) (10.37)
+ [ Gusloo =) 0) dy+ F@H ),

The terms on the right-hand side have the following properties:
(i) The first kernel reads
0, (@, 2/|2)
K %7 (.’17 Z) = |Z|N

with

0 (m, \;) = 0i; /OOO Cr($+7”|z|) rNldr |z| 000 gf: (m+r|z|)rN dr.
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Thus a close inspection shows that
/ 0(x,2)do, =0, z € RV,
|z|=1

iam N iam
60z, 2)| < ()9 ](VQ)) (1 4 d r(ﬂ)), zeRY, 2| =1.

r
We infer that K ; are singular kernels of Calderén-Zygmund type obey-
ing conditions (10.22) that were investigated in Theorem 10.10.

(ii) The second kernel reads

0; (z,2)
Gij(z,2) = |ZJ|N s

where

(diam(Q))Y (1 n diam(Q2)

N

015, 2)] < )

), (z,2) € RN x RV,
-

Thus G, ; are weakly singular kernels obeying conditions (10.20) discussed
in Theorem 10.9.

(iii) Finally,
ZiZj
H; (x)= ¢r(x+ 2)dz,
’ ry |2[?

(dam(@)Y v g Y Hiile)=1

|
2

Using these facts together with Theorems 10.9, 10.10 we easily verify estimate
(10.6) with & = 1. We are even able to give an explicit formula for the constant
appearing in the estimate, namely

diam(ﬂ))N (1 n diam(ﬂ)).

¢ = colp, N)( (10.38)

r r

Since

ot 20 e =vl+n)]

—yg OC T—y
Z Tk Yk r N
_|_ . _|_
—y| Oxg (x r\x — y|)(|x yl+7)

k=1

R G [ R
|z =yl
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we have

Z / 11(I,$*y)+Gi’i($,$*y)) dy:C’l"(x)/ f(y)dy:O-
|z— y|>5 Q
Moreover, evidently,

N
;Hm(m) = /QCr(y) dy =1;

whence (10.6) follows directly from (10.37).

In a similar way, the higher order derivatives of B[f] can be calculated by
means of formula (10.36). Moreover, they can be shown to obey a representation
formula of type (10.37), where, however, higher derivatives of f do appear; this
leads to estimate (10.6) with an arbitrary positive integer k.

Last but not least, formula (10.36) written in terms of div,g yields, after
integration by parts, a representation of B[div,g] of type (10.37), with f replaced
by g. Again, the same reasoning as above yields naturally estimate (10.33).

Finally, property (10.34) is a consequence of the standard result concerning
integrals dependent on a parameter.

The proof of Lemma 10.6 is thus complete. (]

Step 6.
End of the proof of Theorem 10.11. For

<fa >[W1 p’ ()]* Wl,p/(Q) = / W Vvdx,with W € LP(Q;RN)’
' Q
we can take
<f5;v>[Wl,p/(Q)]*’W1,p’(Q) = /ng -Voude,

where w. € C2°(€;RY) have been constructed in Lemma 10.5.
Furthermore, let h, € LP(Q; RY),

Jo fevdz = — [ he - Vo da for all v € C™(Q),
||fs||[Wl,p’(g)]*,WLp’(Q) = ||h5||LT'(Q;]RN)7

be a sequence of representants of f. introduced in Lemma 10.4. The last formula
yields

f. = divh., /Q (vdivhe th,- Vv) dz =0,
meaning, in particular,
yn(h:) =0 and, equivalently, h. € Ef (), 1 <p < c©
(see (10.8) in Theorem 10.8).
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In view of the basic properties of the spaces E} (), we can replace h. by
g. € O (Q;RY) so that

|he — gellzro) — 0.

In particular, the sequence f-, < fo;v > e (@] W (2) = fQ ge - Vudx, con-
verges to f, (f;v>[W1,p/(Q)]*’W1,p/(Q) = [, w - Vudz, strongly in [Wlp/(Q)}*
Due to estimate (10.33), the operator B is densely defined and continuous

from [IW1?' (Q)]* to LP(€;RY), therefore it can be extended by continuity to the
whole space [W7'(Q)]*.

IE (f30) v (- i’ @) = Jo wode, with w = WP () N LP(Q), we take

fe such that ( fo;v >[W1,p/(9)]*,W1,p/ @ = Jowevdr, we = (o xw — K [,(¢ xw)da,
where k € C°(Q), [, xdx =0 so that

C(Q) > fe =w. — f=win WkP(Q).

IE CFs0) i () i’ () = Jow - Vodz with w € EJ?(Q), we take a se-
quence f; such that ( fo;v) i )« 1iro’ (@) = Jo We-Vodz, with w € LP(Q;RY)
= [ divw.vdz, where w, € C2(Q;RY), we — w in EJP(Q).

By virtue of estimates (10.6), (10.33), the operator B is in both cases a
densely defined bounded linear operator on Wé”’(ﬂ) (< [W¥ (Q)]*) ranging in
WP (Q), and on ELP(Q) (— [Wh#' (Q)]*) with values in L2(Q) N W, (Q); in
particular, it can be continuously extended to W (), and EZ?(Q), respectively.

This completes the proof of Theorem 10.11. (I

10.6 Helmholtz decomposition
Let Q be a domain in RY. Set

LE(GRY) = {v € LP(;RY) | div,v = 0, v - n|gq = 0}
and
L (RY) = {v e LP(4RY) | v =7V, ¥, ¥ € W;P(Q)},

where 77 € C(Q). The definition and the basic properties of the Helmholtz decom-
position are collected in the following theorem.

B HeLMHOLTZ DECOMPOSITION:
Theorem 10.12. Let Q be a bounded domain of class C1', and let

n€CHQ), inf n(z) =n>0.
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Then the Lebesgue space LP(S; RY ) admits a decomposition
LP(RY) = L2 RY) @ LY, (5 RY), 1 < p < oc;
more precisely,
v=H,[v]+ Hj‘[v] for any v € LP(Q; RY),

with Hr [v] = 0V, ¥, where & € WP(Q) is the unique (weak) solution of the
Neumann problem

/ NV - Vyp dr = / v -V dz for all ¢ € C‘X’(Q),/ ¥ dr =0.
Q Q Q
In the particular case p = 2, the decomposition is orthogonal with respect to the

weighted scalar product
dz

(v;w)l/n:/ﬂv-wn.

Proof. We start the proof with a lemma which is of independent interest.

Lemma 10.8. Let Q be a bounded domain of class C%' and 1 < p < co. Then

LP(Q;RY) = closurer» oz )Coo (4 RY),
where
CoL(RY) = {v e CX(4RY) | divyv =0}

Proof of Lemma 10.8. Let u € LE(Q;R3). Due to Lemma 10.3, there exists a
sequence w. € C°(Q,RY), such that w. — u in LP(Q;R?) and div,w. — 0 in
LP(Q) as € — 0+. Next we take the sequence u. = w, — Bldivyw.], where B is
the Bogovskii operator introduced in Section 10.5. According to Theorem 10.11,
the functions u. belong to C2%(Q2; RY) and the sequence {u.}.>o converges to u
in LP(€; RY). This completes the proof of Lemma 10.8. |

Existence and uniqueness of ¥ follow from Theorems 10.4, 10.5. Evidently,
according to the definition, H,[v] = v — nV,¥ € L2(Q;RY). Finally, we may
use density of C2% (€2 RM) in L2(Q; RY) and integration by parts to show that
the spaces L2(Q; RY) and LZW(Q; RY) are orthogonal with respect to the scalar
product (-; '>1/17' This completes the proof of Theorem 10.12. O

Remark: In accordance with the regularity properties of the elliptic operators re-
viewed in Section 10.2.1, both H, and Hﬁ are continuous linear operators on
LP(S;RYY) and WP (Q;RY) for any 1 < p < oo provided 2 is of class C11.

If » = 1, we recover the classical Helmholtz decomposition denoted as H,
H* (see, for instance, Galdi [92, Chapter 3]). The result can be extended to a
considerably larger class of domains, in particular, it holds for any domain Q C R3
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if p = 2. For more details about this issue in the case of arbitrary 1 < p < oo see
Farwig, Kozono, Sohr [76] or Simader, Sohr [183], and references quoted therein.
If Q = RY, the operator H* can be defined by means of the Fourier multiplier

) =7 |

E—x

e “dv]} |

10.7 Function spaces of hydrodynamics

Let Q be a domain in RY. We introduce the following closed subspaces of the
Sobolev space WP(Q;RY), 1 < p < oc:

Wolf(ﬂ) ={ve Wol’p(Q; RN) | div, v =0},
Wa?(Q) = {v e WHP(Q;RY) | v - n|ag = 0},
Wb (GRY) = {v € W,7(Q) | divev = 0}.

We also consider the vector spaces

2 (GRY) = {v e C(QRY) |[divy = 0},
C'k V(ORY) = {v e OV (%RY) | v - nlaq = 0},
CEv(Q,RY) = {v e C" (% RY) |div,v = 0},
CRP (O RY) = M2 O (5 RY), O (% RY) = M2, G (5 RY).

Under certain regularity assumptions on the boundary 02, these spaces are
dense in the afore-mentioned Sobolev spaces, as stated in the following theorem.

B DENSITY OF SMOOTH FUNCTIONS:

Theorem 10.13. Suppose that Q is a bounded domain in RN, and 1 < p < oo.
Then we have:
(i) If the domain 2 is of class C*', then the vector space C2% (RN ) is dense
in WO P(O;RY).
(i) Suppose that Q is of class C*, v € (0,1), k = 2,3, ..., then the vector space
Cﬁ:Z(Q;RN) is dense in W,lljg(Q; RM).
(iii) Finally, if Q is of class C*", v € (0,1), k = 2,3,..., then the vector space
CEV(Q;RY) is dense in WLP(Q;RY).
Proof. Step 1. In order to show statement (i), we reproduce the proof of Galdi
[92, Section 11.4.1]. Let v € VVolf(Q) — Wol’p(Q;RN). There exists a sequence
of smooth functions w. € C®(;RY) such that w. — v in WP(Q;RY), and,
obviously, divw. — 0 in L?(Q). Let u. = B[div,w.], where B ~ div,"' is the
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operator constructed in Theorem 10.11. In accordance with Theorem 10.11, u. €
C2(Q;RY), divu, = divwe, and [[uc|ly.pry) — 0.

In view of these observations, we have
v.=w. —u. € C°(QRY), div,v. =0,
ve — vin WhP(Q;RY)

yielding part (i) of Theorem 10.13.
Step 2. Let v e WEE(QRYN) — WIP(Q;RY). Take w. € C°(Q; RY) such that
w. — v in WHP(Q; RY). Obviously, we have

divw, — 0in LP(Q2), w. - n|pq — 0in Wl_flﬂp(@Q).
Let p. € CHv(Q), fQ pe dz = 0 be an auxiliary function satisfying

Ap, =divwe, V. nlsg = w. - nlsq.
Then, in accordance with Theorem 10.2,
CEZ(QRY) 5 we — Voo — v in WEhP(Q;RY).

This finishes the proof of part (ii).
Step 3. Let v € WEP(Q;RY). We take u = B(div,v), where B is the Bogovskii op-
erator constructed in Theorem 10.11, and set w = v—u. Clearly w € W&;g(Q; RM).

In view of statement (ii), there exists a sequence w. € CE% (€; RY) such that
w. — win WHP(Q; RY).

On the other hand, for u belonging to VVO1 P(;RY), there exists a sequence u. €
C>(Q;RY) such that

u. — uin Whr(Q;RY).

The sequence v. = w. +u. belongs to CX¥(Q; RY) and converges in WP (Q; RY)
to v.

This completes the proof of Theorem 10.13 O

The hypotheses concerning regularity of the boundary in statements (ii), (iii)
are not optimal but sufficient in all applications treated in this book.

If the domain Q is of class C°°, the density of the space C°(Q;RY) in
WP (€ RY) and of C%, (Q; RY) in WP (Q; RY) is a consequence of the theorem.

o
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10.8 Poincaré type inequalities

The Poincaré type inequalities allow us to estimate the LP-norm of a function by
the LP-norms of its derivatives. The basic result in this direction is stated in the
following lemma.

B POINCARE INEQUALITY:

Lemma 10.9. Let 1 < p < oo, and let Q@ C RY be a bounded Lipschitz domain.
Then the following holds:

(i) For any A C 002 with non-zero surface measure, there exists a positive con-
stant ¢ = ¢(p, N, A, Q) such that

vl Lr) < c (HV'U”L{:(Q;RN) +/ v dSm> for any v € Wlp(Q)
A
(ii) There exists a positive constant ¢ = c(p, Q) such that

1
||U - ‘Q| /QU dxllLT’(Q) S CHVUHLP(Q;]RN) fO’I” any v c Wl’p(Q)

The above lemma can be viewed as a particular case of more general results,
for which we refer to Ziemer [207, Chapter 4, Theorem 4.5.1].

Applications in fluid mechanics often require refined versions of Poincaré
inequality that are not directly covered by the standard theory. Let us quote
Babovski, Padula [11] or [67] as examples of results going in this direction. The
following version of the refined Poincaré inequality is sufficiently general to cover
all situations treated in this book.

B GENERALIZED POINCARE INEQUALITY:

Theorem 10.14. Let 1 < p < 00,0 < T < 00, Vo > 0, and let Q@ C RY be a bounded
Lipschitz domain.
Then there exists a positive constant ¢ = c¢(p,T', Vo) such that

v ooy < e[| Va0l oz + (/ of"dr) "]
%
for any measurable V. .C Q, |V| > Vy and any v € WHP(Q).

Proof. Fixing the parameters p, I', Vj and arguing by contradiction, we construct
sequences w, € W1P(Q), V,, C Q such that

1

1
||'LUn||Lp(Q) =1, ||vwn||wl,p(Q;RN) + (/ |wn|F dX) r < n’ (10.39)

n

Vol = Va. (10.40)
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By virtue of (10.39), we have, at least for a chosen subsequence,
1
wy, — w in WHP(Q) where w = Q] ».
Consequently, in particular,
w
‘{wn < }‘ ~0. (10.41)

On the other hand, by virtue of (10.39)

< (2/w)F/V w), dz — 0,

n

{wn > 300V,

in contrast to

{wn > T30V,

wwm<§ﬂz

Va

- ’{wn < ’l;)}’ 2 %7

where the last statement follows from (10.40), (10.41). O

Another type of Poincaré inequality concerns norms in the negative Sobolev
spaces in the spirit of Necas [162].

| POINCARE INEQUALITY IN NEGATIVE SPACES:

Lemma 10.10. Let Q) be a bounded Lipschitz domain, 1 < p < oo, and k =0,1,....
Let k € W(f’p (Q), [ordx =1 be a given function.
(i) Then we have

I£lwsrioy < (Il + | 3 (1 [ wodrwds])

o] <k
for any f € W=rP(Q), (10.42)

where {wa o<k, Wa € LP(Y) is an arbitrary representative of f constructed
in Theorem 0.3, and c is a positive constant depending on p, N, ).
(ii) In particular, if k = 0, inequality (10.42) reads

I£llzr) < e(IV sy + | [ frdal).

Proof. Since C°(€) is dense in W~%P(Q), it is enough to suppose that f is
smooth. By direct calculation, we get

fgdx
”f”W*’w'(Q) = sup fﬂ
gewrr (@) ||9||Wk»p’(9)
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< sup (fo lg -k [q9da]dx « ||9—Hfggdwllwk,p/(g))
gewsr' @ 19 =5 Jo g dllyro o) g1l 2
+ (Jogdz)( [, frdx)
gewrr' () ||g||Wk»P/(Q)
< C(P,Q)( sup Jo fdivevde ’ Z (fl)a/ we 0%k dx ),
vewr L (QRN) ||V||Wk+1,p'(Q;RN) <k Q

where {wq }a<p is any representative of f (see formula (3) in Theorem 0.3), and

where the quantity Wé€+1’p/(Q) 5> v = B(g — k [ gdz) appearing on the last line
is a solution of problem

div,v =g / gz, [Vilyrrarg) < cp.Q)||g — 5 / gda
Q Q

constructed in Theorem 10.11.

Wk’ ()

The proof of Lemma 10.10 is complete. [

10.9 Korn type inequalities

Korn’s inequality has played a central role not only in the development of linear
elasticity but also in the analysis of viscous incompressible fluid flows. The reader
interested in this topic can consult the review paper of Horgan [116], the recent
article of Dain [53], and the relevant references cited therein. While these results
rely mostly on the Hilbertian L?-setting, various applications in the theory of
compressible fluid flows require a general LP-setting and even more.

We start with the standard formulation of Korn’s inequality providing a
bound of the LP-norm of the gradient of a vector field in terms of the LP-norm of
its symmetric part.

B KORN’S INEQUALITY IN LP:

Theorem 10.15. Assume that 1 < p < co.
(i) There exists a positive constant ¢ = ¢(p, N) such that
||Vv||Lp(]RN;]RN><N) < C||VV + VTVHL;D(]RN;RNXN)

for any v € WP (RN RY).
(ii) Let Q C RY be a bounded Lipschitz domain. Then there exists a positive
constant ¢ = ¢(p, N,Q) > 0 such that

||V||Wl,p(Q;RN) S C(”VV =+ VTVHLT'(Q,]RNXN) +/ |V| d.’IJ)
Q

for any v € WHP(Q; RN).
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Proof. Step 1. Since C°(R™; RY) is dense in W1?(RY; RY), we may suppose that
v is smooth with compact support. We start with the identity

8xkaxjvs = 6,;]. D+ 0z, Ds j — Oy Dj i, (10.43)

where

1
D= (Di,j)%zla Di,j = 2(azju7, + ainj).
Relation (10.43), rewritten in terms of the Fourier transform, reads

k& Fa—e(vs) = —i(fjfa;—»g(Ds,k) + & Foe(Dsj) — 5s7:z—»g(Dj,k)-

Consequently,

fjgk D ngé
e TemePei) = e

Thus estimate (i) follows directly from the Hormander-Mikhlin theorem (Theo-
rem 0.7).

Step 2. Similarly to the previous part, it is enough to consider smooth functions
v. Lemma 10.10 applied to formula (10.43) yields
)

where k€ C°(9), [, #dz = 1. Consequently, estimate (ii) follows. O

~7:w—>£(8wk08) = Fr—e(Ds, k) + L—>£(D k)'

||vv||Lp(Q;]RN><N) < C(”D”LP(Q;RNXN) + ‘ /Q Vvkdzx

In applications to models of compressible fluids, it is useful to replace the
symmetric gradient in the previous theorem by its traceless part. A satisfactory
result is stated in the following theorem.

B GENERALIZED KORN’S INEQUALITY:

Theorem 10.16. Let 1 < p < 00, and N > 2.

(i) There exists a positive constant ¢ = ¢(p, N') such that
2 .
||vv||Lp(]RN;]RN><N) < C”VV + Vv — NleV]IHLp(]RN;RNxN)

for any v € WHP(RN;RY), where I = (514)%:1 is the identity matriz.

(ii) Let @ C RN be a bounded Lipschitz domain. Then there exists a positive
constant ¢ = ¢(p, N, Q) > 0 such that

2
Vil omm < c(||vV + VT — v oo cn + /Q v dx)

for any v € WHP(Q;RN).
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Remark: As a matter of fact, part (i) of Theorem 10.16 holds for any N > 1. On
the other hand, statement (ii) may fail for N = 2 as shown by Dain [53].

Proof. Step 1. In order to show (i), we suppose, without loss of generality, that v
is smooth and has a compact support in RY. Straightforward algebra yields

azkazjvs = a:ers,k + aszs,j - a:L’Sljj,k

1 . . ) (10.44)
+ N (657;68,;]. divyv + 95,05, divyv — 6j,k8$8dlvxv),
(N —2)0,,divyv = 2N3,, Dy 1, — NAus, (10.45)

1
Ox, (Avs) = 0,00, Do+ ADjs = 00,00, Djc + | 81502, 0, Dicy (10.46)

N

where D = (D; ;);_, denotes the tensor
D= 1(v +VZIv) L divyvl
= 5(Vav 2V) = pdivevL

Moreover, we deduce from (10.44) that

§k€j

fmﬂg(a‘rkvs) = fCL‘*)E(DS,k‘) + ‘€|2

fsf' 1 .
— |§‘2]~7:7;—>§(Dj7k;) + N(Ss’k]-}ég(dlvv),
where, according to (10.45), (10.46),
. N 1 IN &6 |
fmﬂg(dlvv) - N _ 2 ‘€|2fz~>§(as(A'Us)) + N . 2 ‘£|2 fmﬂg(DSJ%
with ) N e
_ kSn
‘§|2fz~>§ (as(Avs)) - (fl‘*)&(DS,S) + N_1 ‘£|2 f(Dk,n))

Thus, estimate (i) follows from (10.47) via the Hormander-Mikhlin multiplier the-
orem.

Step 2. Similarly to the previous step, it is enough to show (ii) for a smooth v. By
virtue of Lemma 10.10, we have

10205 | L) gc(p,Q)(||vzamkvj||wfl,p(Q;RN)+]/Qazkvjndx), (10.48)

and

180 oy < e, ) (IValbvs -2z + | /Q Avidel)  (10.49)

for any k € L (Q), Jordz =1,k € VVol’p/(Q)7 JoRdz =1



332 Chapter 10. Appendix

Using the basic properties of the W~ P-norm we deduce from identities
(10.44-10.45) that

Va0, vjllw-10@ry) < C(”D”LP(Q;RN) + ”AV”W*LP(Q;]RN))a

where the second term at the right-hand side is estimated by help of identity
(10.46) and inequality (10.49). Coming back to (10.48) we get

which, after by-parts integration and with a particular choice k € C1(Q), & €
C2(92), yields estimate (ii). O

102051 ooy Sc(nQ)(HDHLp(Q;RN)—‘r‘Aaxkvjﬁdm‘+‘/S2Aijdx

We conclude this part with another generalization of the previous results.
B GENERALIZED KORN-POINCARE INEQUALITY:

Theorem 10.17. Let Q@ ¢ RY, N > 2 be a bounded Lipschitz domain, and let
l<p<oo, Mp >0, K>0,v>0.
Then there exists a positive constant ¢ = c(p, My, K,~y) such that the inequal-
1ty
T 2 .
vllwer@myy < c(HVxV +V,v— Ndlvv HHLP(Q;RN) —&-/Qr|v| dm)

holds for any v € WHP(Q;RN) and any non-negative function r such that

0< My < / r dz, / r? de < K for a certain v > 1. (10.50)
Q Q

Proof. Without loss of generality, we may assume that v > max{1, (N _g)’; N
Indeed replacing r by Ty (r), where Tj(z) = max{z, k}, we can take k = k(Mo,~)
large enough. Moreover, it is enough to consider smooth functions v.

Fixing the parameters K, My, v we argue by contradiction. Specifically, we
construct a sequence w,, € W1P(Q;RY) such that

[Wallwie@ryy =1, wp — w weakly in WHP(Q;RY) (10.51)
and
. 2 1
Hvan +V,ow, — _div,w, ]IH + [ ralwy| da < (10.52)
N Lp(RN) Q n
for certain
rnp, — 1 weakly in L7(Q), / rdx > My > 0. (10.53)
Q
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Consequently, due to the compact embedding W1P(Q) into LP(Q), and by
virtue of Theorem 10.16,

w,, — w strongly in WhP(Q; RY). (10.54)
Moreover, in agreement with (10.51-10.54), the limit w satisfies the identities
[Wlwre@ry) =1, (10.55)
2
Vw + VTiw — Ay dvwl =0, (10.56)
/ r|lw| dz = 0. (10.57)
Q

Equation (10.56) which is valid provided N > 2, implies that Adivw = 0 and
Aw = 27\,Ndivw7 see (10.45), (10.46). In particular, in agreement with remarks
after Theorem 10.2 in Appendix, w is analytic in €2. On the other hand, according
to (10.57), w vanishes on the set {x € Q|r(x) > 0} of a non-zero measure; whence
w =0 in § in contrast with (10.57).

Theorem 10.17 has been proved. O

10.10 Estimating Vu by means of div,u and curl,u

B ESTIMATING Vu IN TERMS OF div,u AND curl, u:
Theorem 10.18. Assume that 1 < p < co.
(i) Then
V]| o v vy < elp, N)(HdivzuHLp(sz) n ||cur1zu||Lp(RN;RNxN)),
for any u € WHP(RN;RY).
(10.58)
(ii) If @ C RN is a bounded domain, then
IV o vy < c(||divxu||Lp(Q) + ||cur1$u||Lp(Q;RNxN)),

(10.59)
for any u € Wy (Q; RN),

Proof. To begin, observe that it is enough to show the estimate for
u € C(RY;RY).
To this end, we write

N
1 Z fkfzﬁg(uk) = fmﬂg (dinu)7
k=1

i(flf'ﬁf(uj) - §j7x~§(uk)) = Foe([curl]jpu), j# k.
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Solving the above system we obtain

HEPFame(un) = & Fame(diva) + Y & Fue(feurlly ju),
7k

for k=1,..., N. Consequently, we deduce

gk 57

Sibr
|£‘2 mﬂg leU Z J zﬂg curl]kj )

fzﬂg(azruk) |§‘2
Jj#k

Thus estimate (10.58) is obtained as a direct consequence of the Hérmander-
Mikhlin theorem on multipliers (Theorem 0.7). O

If the trace of u does not vanish on 952, the estimates of type (10.58) depend
strongly on the geometrical properties of the domain €2, namely on the values of
its first and second Betti numbers.

For example, the estimate
V]| ooy < e(p, N,Q)(Hdivmu”m(g) + ||cur1zu||L,7(Q;R3x3))

holds

(i) for any u € WHP(Q;R?), uxn|sq = 0, provided (2 is a bounded domain with
the boundary of class C1'! and the set R?\ Q2 is (arcwise) connected (meaning
R3 \ © does not contain a bounded (arcwise) connected component);

(i) for any u € WHP(Q;R3), u-njgpq = 0, if Q is a bounded domain with the
boundary of class C™! whose boundary 0f) is a connected and compact two-
dimensional manifold.

The interested reader should consult the papers of von Wahl [201] and Bolik
and von Wahl [25] for a detailed treatment of these questions including more
general results in the case of non-vanishing tangential and/or normal components
of the vector field u.

10.11 Weak convergence and monotone functions

We start with a straightforward consequence of the De la Vallée Poussin criterion
of the L'-weak compactness formulated in Theorem 0.8.

Corollary 10.1. Let Q C RY be a domain and let {f,}2>, be a sequence in L'(Q)
satisfying

sup/Q<I>(|fn)dx < 00, (10.60)

n>0

where @ is a non-negative function continuous on [0, 00) such that im,_,., ®(z)/z
= 0.
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Then
sup { / Ifn(w)\dx} —0 ask — oo, (10.61)
n>0 % J{|fnl >k}

in particular,
ksup{‘{'fn‘ > k’}‘} — 0 as k — oo.
n>0

Typically, ®(z) = 2P, p > 1, in which case we have

1 1 1/p ,
>k ' (z)|d - 1Pd | > kY|P
H{Ifnl >k} < k:/{,fnpk}'f (z)ldx < k(/@lf \ r) {|fnl > K}

Consequently, we report the following result.

Corollary 10.2. Let Q C RN be a domain and let {f,}°, be a sequence of func-
tions bounded in LP(Q), where p € [1,00).
Then

1
fda < P ' '
/{lfn|>k} e < s ii%{”fn”LP(Q)}7 s €0, p] (10.62)

In particular
1 ,
{Ifal = k3 < supso{ Ialfq) }- (10.63)

In the remaining part of this section, we review some mostly standard mate-
rial based on monotonicity arguments. There are several variants of these results
scattered in the literature, in particular, these arguments have been extensively
used in the monographs of P.-L. Lions [140], or [79], [166]. Our aim is to formulate
these results at such a level of generality that they may be directly applicable to
all relevant situations investigated in this book.

B WEAK CONVERGENCE AND MONOTONICITY:
Theorem 10.19. Let I C R be an interval, @ C RN a domain, and
(P,G) € C(I) x C(I) a couple of non-decreasing functions. (10.64)
Assume that o, € L*(Q; ) is a sequence such that
P(2.) = P(o)
G(on) — G(o), weakly in L1(Q). (10.65)
P(en)G(on) — P(0)G(0)

(i) Then
P(0) G(o) < P(0)G(0). (10.66)
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(i) If, in addition,

GeCR), GR)=R, G is strictly increasing,

P e C(R), P isnon-decreasing, (10.67)
and
P(0)G(e) = P(e) G(o), (10.68)
then
P(o) = Po G *(G(p)). (10.69)
(iii) In particular, if G(z) = z, then
P(0) = P(0). (10.70)

Proof. We shall limit ourselves to the case I = (0, 00) already involving all diffi-
culties encountered in other cases.

Step 1. If P is bounded and G strictly increasing, the proof is straightforward.
Indeed, in this case,

0< lim [ [Ple) = (PoG)(C(0))|(Glen) — Glo) )de

n—oo /B
= [ (P(0)G(o) — P(0) G(o) )dz
B

_ lim PoG_l(G(g))(G(gn)—G(g))dx, (10.71)

n—oo B

where B is a ball in @ and P o G™'(G(0)) = lim,_ ., P o G™'(s). By virtue
of assumption (10.65), the second term at the right-hand side of the last formula
tends to 0; whence the desired inequality (10.66) follows immediately from the
standard result on the Lebesgue points.

Step 2. If P is bounded and G non-decreasing, we replace G by a strictly increasing
function, say,

1
Gr(2) =G(2) + B arctan(z), k> 0.

In accordance with Step 1 we obtain
1 1
P(0)G(e) + | Ple)arctan(e) = P(e) G(e) + | P(e) arctan(e),

where we have used the De la Vallé Poussin criterion (Theorem 0.8) to guarantee
the existence of the weak limits. Letting k — oo in the last formula yields (10.66).

Step 3. If lim, o4 P(2) € R and if P is unbounded, we may approximate P by a
family of bounded non-decreasing functions,

PoTy, k>0,
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where
zif z € [0, 1],
z concave in (0, 00),
Tp.(2) = kT 'R) 2T (2) = 10.72
() =kT(), CUR) 3 T(:) A, (10.72)
—T(—2)if z € (—00,0).

Reasoning as in the previous step, we obtain

(PoT;)(0)G(0) > (P oTi)(e) Glo) (10.73)

In order to let £k — oo, we observe first that

(P oTk)(e) — Po)llL1(q)

< liminf [|(P o T3 )(0n) — P(on)|lL1 (@) < 2 sup {/ \P(gn)\dm},
n—oo nenN {on>k}

where the last integral is arbitrarily small provided k is sufficiently large (see
Theorem 0.8). Consequently,

(PoTi)(e) — P(o) ae. inQ.

Similarly,
PoTi(0)G(0) — P(0)G(e) ae. in Q.

Thus, letting k¥ — oo in (10.73) we obtain again (10.66).
Step 4. Finally, if lim,_,o4 P(2) = —oo, we approximate P by

P(h) if z € (—o0,h),
P = h >0, 10.74
so that, according to Step 3,
Pi(0)G(0) > Pu(0) G(o), (10.75)
As in the previous step, in accordance with Theorem 0.8,
IPu(e) — P(@)llzt(@y < liminf [ Pa(en) — Plon)z (o) (10.76)
< 2 sup {/ \P(gn)\dx} —0 ash— 0+,
neN ~ J{|P(en)|>|P(h)[}
and
| Ph(0)G(e) — P(0)G (o)1 (@) (10.77)
< 2 sup {/ |P(Q,L)G(Qn)|dx} —0 ash— 0+.
neN > J{|P(en)|Z|P(R)[}

Thus we conclude the proof of part (i) of Theorem 10.19 by letting h — 0+ in
(10.75).
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Step 5. Now we are in a position to prove part (ii). We set

My, = {J; € B ses[l—llil] Gt (G(g) + 8) (x) < k:},

where B is a ball in @, and k£ > 0. Thanks to monotonicity of P and G, we can
write

0< [ 1 [Plen) = (Po G (Gl0) £ )]
x (G(gn) —Glo) T ap)dx
= [ 1 (Ple)Gen) = Plew) Glo))as
- /B Loy, (Po G_l)(G(Q) + w) (G(Qn) - G(@))dm

F E/B 1a, {P(gn) —(PoG™) (G(g) + apﬂ edex, (10.78)

where € > 0, p € C°(B) and 1y, is the characteristic function of the set M.

For n — oo in (10.78), the first integral on the right-hand side tends to zero
by virtue of (10.65), (10.68). Recall that 157, G(p) is bounded. On the other hand,
the second integral approaches zero by virtue of (10.65). Recall that 1as, (P o

G 1) (G(g) + eap) is bounded.

Thus we are left with
[ 1 [Po)- (PG (G0 o) |eds =0, peczmi (1019)
B

whence (10.69) follows by sending € — 0+ and realizing that UgsoM} = B. This
completes the proof of statement (ii). O

10.12 Weak convergence and convex functions

The idea of monotonicity can be further developed in the framework of convez
functions. Similarly to the preceding section, the material collected here is standard
and may be found in the classical books on convex analysis as, for example, Ekeland
and Temam [70], or Azé [10].

Consider a functional
F:RM - (—00,00], M >1. (10.80)
We say that F is convex on a convex set O C RM if
F(tv+ (1 —t)w) <tF(v)+ (1 —t)F(w) for all v,w € O, t € [0,1];  (10.81)

F'is strictly convexr on O if the above inequality is strict whenever v # w.
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Compositions of convex functions with weakly converging sequences have a
remarkable property of being lower semi-continuous with respect to the weak L1!-
topology as shown in the following assertion (cf. similar results in Visintin [199],
Balder [13]).

B WEAK LOWER SEMI-CONTINUITY OF CONVEX FUNCTIONS:

Theorem 10.20. Let O C RY be a measurable set and {v,}°2, a sequence of
functions in L*(O;RM) such that

v, — v weakly in Ll(O;]RM).

Let @ : RM — (—o00,00] be a lower semi-continuous conver function such that
®(v,,) € LY(O) for any n, and

®(vy,) — ®(v) weakly in L*(0).
Then
O(v) < P(v) a.a. on O. (10.82)

If, moreover, ® is strictly convez on an open convex set U C RM, and

®(v) = ®(v) a.a. on O,
then
vn(y) = v(y) foraa.ye{yeO|v(y) eU} (10.83)

extracting a subsequence as the case may be.

Proof. Step 1. Any convex lower semi-continuous function with values in (—oo, o0]
can be written as a supremum of its affine minorants:

®(z) = sup{a(z) | a an affine function on RM a < ® on RM} (10.84)

(see Theorem 3.1 of Chapter 1 in [70]). Recall that a function is called affine if it
can be written as a sum of a linear and a constant function.
On the other hand, if B C O is a measurable set, we have

/ O(v)dy= lim [ ®(v,)dy> lim [ a(vy,) dy :/ a(v) dy
B B

n—oo B n—oo B

for any affine function a < ®. Consequently,

o(v)(y) = a(v)(y)

for any y € O which is a Lebesgue point of both ®(v) and v.
Thus formula (10.84) yields (10.82).
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Step 2. As any open set U C RM can be expressed as a countable union of
compacts, it is enough to show (10.83) for

yEMg={yecO|v(y) € K},

where K C U is compact.
Since @ is strictly convex on U, there exists an open set V such that

Kcvcvcu,

and ® : V' — R is a Lipschitz function (see Corollary 2.4 of Chapter I in [70]). In
particular, the subdifferential ®(v) is non-empty for each v € K, and we have

d(w) — ®(v) > dP(v) - (w — v) for any w € RY | v € K,

where O®(v) denotes the linear form in the subdifferential d®(v) C (R™)* with
the smallest norm (see Corollary 2.4 of Chapter 1 in [70]).
Next, we shall show the existence of a function w,

w € C0,00), w(0) =0,
w non-decreasing on [0, 00) (10.85)

and strictly positive on (0, c0),
such that
O(w) —P(v) > 0P(v) - (W—Vv)+w(lw—v|) foralweV, ve K. (10.86)

Were (10.86) not true, we would be able to find two sequences w,, € V,
z, € K such that

o (w,) — O(z,) — 0P(2y,) - (Wy, —2,) — 0forn — oo

while
|Wp — 2| >d>0foralln=12....

Moreover, as K is compact, one can assume
z, — 2z €K, ®(z,) > P(z), w, > winV, 00(z,) > L € RM,
and, consequently,
d(y) —®(z) > L-(y —z) for all y € RM,

that is L € 0®(z).
Now, the function

V(y)=2(y) —®(z) - L (y—2)
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is non-negative, convex, and
U(z) =T(w)=0, |lw—1z| >4

Consequently, U vanishes on the whole segment [z, w]|, which is impossible as ® is
strictly convex on U.

Seeing that the function
a— ®(z+ay) — D(z) —ad®(z) -y

is non-negative, convex and non-decreasing for a € [0, 00), we infer that the esti-
mate (10.86) holds without the restriction w € V. More precisely, there exists w
as in (10.85) such that

B(w) —®(v) >9P(v) - (w—v)+w(w—v|) foral we RM ve K. (10.87)

Taking w = v,,(y), v = v(y) in (10.87) and integrating over the set My we
get

/M (Ve — v]) dy < /M D(vn) = B(v) — DB(V) - (v —v) dy,

where the right-hand side tends to zero for n — co. Note that the function 0®(v)
is bounded measurable on M}, as ® is Lipschitz on V, and

0P(v) = lin%) Vo, (v) for any v € V,
where

®.(v) = min {i|z —v|+ <I>(z)} (10.88)

zZERM

is a convex, continuously differentiable function on R™ (see Propositions 2.6, 2.11
of Chapter 2 in [34]).
Thus

/ w(|vy —v]) dy — 0 for n — o
Mg

which yields pointwise convergence (for a subsequence) of {v,}%; to v a.a.
on Mg. O

10.13 Div-Curl lemma

The celebrated Div-Curl lemma of L. Tartar [187] (see also Murat [161]) is a
cornerstone of the theory of compensated compactness and became one of the
most efficient tools in the analysis of problems with lack of compactness. Here, we
recall its LP-version.
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Lemma 10.11. Let Q C RY be an open set, and 1 < p < co. Assume

U, — U weakly in LP(Q;RY),

, (10.89)
V.. — V weakly in L¥ (Q;R™N).

In addition, let

diV Un = V : U'm . Wﬁlm(@)?
. be precompact in , Non. (1090
curl V,, = (VV,, — VT'V,,) WLe (Q RVXN),

Then
U, -V,—=U-V inD(Q).

Proof. Since the result is local, we can assume that Q = RY. We have to show
that

[ (U4 UL - (HIV,] 4 BV o do
RN
— [ (H[U]+H*[U) - (HV]+H[V]) ¢ dz
RN
for any ¢ € C°(RY), where H, H' are the Helmholtz projections introduced in
Section 10.6. We have
H' (U, =VUY HYV,]=VV),

where, in accordance with hypothesis (10.90) and the standard elliptic estimates
discussed in Sections 10.2.1, 10.10,
voY — vol = H+[U] in LP(B;RY),
H[V,] — H[V] in ¥ (B;RY),
and
H[U,] — H[U] weakly in LP(B;RY),
VoY — v¥Y = H'[V] weakly in L” (B;RY),
where B C RY is a ball containing the support of ¢.
Consequently, it is enough to handle the term H[U, ] - V,¥" . However,

[U,] VoW o de=— [ H[U,] Vel dz
RN RN

— — [U] - Ve@V dz = [ H[U]-V, ¥ da. O
RN RN
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The following variant of the Div-Curl lemma seems more convenient from
the perspective of possible applications.

B Div-CUurL LEMMA:
Theorem 10.21. Let Q C RY be an open set. Assume

U, — U weakly in LP(Q;RY),

v (10.91)
V,, — V weakly in LI(Q;R"Y),
where
1
+o= <1
p q r
In addition, let
div U, =V-U,, W (Q),
T be precompact in . Ny N (10.92)
curl V,, = (VV, - V'V,) W53 (Q; RY X)),

for a certain s > 1. Then

U, V., = U-V weakly in L"(Q).

The proof follows easily from Lemma 10.11 as soon as we observe that pre-
compact sets in W% that are bounded in W 1P are precompact in W 1™ for
any s < m < p.

10.14 Maximal regularity for parabolic equations

We consider a parabolic problem:

Opu —Au= fin (0,T) x Q,
u(0,x) = uo(z), v € Q, (10.93)
Veu-n=0in (0,7) x 05,

where Q C RY is a bounded domain. In the context of the so-called strong solu-
tions, the first equation is satisfied a.e. in (0,7 x €, the initial condition holds
a.e. in €2, and the homogenous Neumann boundary condition is satisfied in the
sense of traces.
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The following statement holds.

B MAXiMAL LP — LY REGULARITY:

Theorem 10.22. Let Q@ C RY be a bounded domain of class C%, 1 < p,q < oo.
Suppose that

feLP(0,T;L99Q)), uo € Xpqo Xp.qg={LUQ); D(AN)}1-1/p,p
D(Aw) = {v € W(@) | Voo nlon = 0},

where {-;-}... denotes the real interpolation space.
Then problem (10.93) admits a solution u, unique in the class

u € LP(0,T; W), dpu € LP(0,T; LYR)),
ue C(0,T); Xp.q)-

Moreover, there exists a positive constant ¢ = ¢(p,q,Q,T) such that

lu(®)llx, , + I0sullLeo,1:Le(0)) + 1AullLr0,7:L9(02))
< C(||f||LP(0,T;Lq(Q)) + ||uo||Xp,q) (10.94)

for any t € [0,T).
See Amann (8], [7]. O

For the definition of real interpolation spaces see, e.g., Bergh, Lofstrom [23,
Chapter 3]. It is well known that

<0,
X

1
_ q
p,q —
1
q

2
p
_2
{UEBEJ)F(Q)\V@-U'HMQ =0}, if 1 - [2, —-1>0,

see Amann [7]. In the above formula, the symbol B () refers to the Besov space.

For the definition and properties of the scale of Besov spaces B;I)(RN ) and
B; (), s € R, 1 < ¢,p < oo see Bergh and Lofstrom [23, Section 6.2], Triebel
[190], [191]. A nice overview can be found in Amann [7, Section5]. Many of the
classical spaces are contained as special cases in the Besov scales. It is of interest
for the purpose of this book that

By, (Q) = WP(Q), s € (0,00)\N, 1 < p < o0,

where W*P(Q) is the Sobolev-Slobodeckii space.

Extension of Theorem 10.22 to general classes of parabolic equations and
systems as well as to different types of boundary conditions are available. For more
information concerning the LP — L? maximal regularity for parabolic systems with
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general boundary conditions, we refer to the book of Amann [8] or to the papers
by Denk, Hieber and Priiss [58], [57], [106].

Maximal regularity in the classes of smooth functions relies on a classical
argument. A result in this direction reads as follows.

B MAXIMAL HOLDER REGULARITY:

Theorem 10.23. Let Q C RN be a bounded domain of class C*>", v > 0. Suppose
that
f€C(0,T];C*"(Q)), ug € C*¥(Q), Vaiug-n|sq = 0.

Then problem (10.93) admits a unique solution
u € C([0,T]; C*¥(R)), dwu € C([0,T]; C*¥ ().

Moreover, there exists a positive constant ¢ = ¢(p,q,Q,T) such that

||atu||C([O,T];C°="(Q)) +llulleqo.riezr@) < C(”“O”czv(g) + ||f||C([O,T];CO=V(Q)))'
(10.95)

See Lunardi [146, Theorem 5.1.2] O

Unlike most of the classical existence theorems that can be found in var-
ious monographs on parabolic equations (see, e.g., Ladyzhenskaya, Solonnikov,
Uralceva [128]), the above results require merely the continuity in time of the
right-hand side. This aspect is very convenient for the applications in this book.

10.15 Quasilinear parabolic equations

In this section we review a well-known result in solvability of the quasilinear
parabolic problem:

Opu — Zf\fj:l aj(t, 2, u)0p, 0p;u + b(t, z,u, Vyu) =0 in (0,7T) x Q,
Zf\fj:l n; a;j0z;u+1 =0 on St,

U(07 ) = Uo,
(10.96)
where

aij = aij(t,z,u), i,5=1,...,N, =19, x), b(t,z,u,z) and ug = up(z)

are continuous functions of their arguments (t,x) € [0,T] x Q, u € R, z € RV,
St =10,T] x 9Q and n = (nq,...,ny) is the outer normal to the boundary 9.

The results stated below are taken over from the classical book by Ladyzhen-
skaya, Solonnikov and Uralceva [129]. We refer the reader to this work for all de-
tails, and also for the further properties of quasilinear parabolic equations and
systems.
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B EXISTENCE AND UNIQUENESS FOR THE QUASILINEAR
PArABOLIC NEUMANN PROBLEM:

Theorem 10.24. Let v € (0,1) and let @ C RN be a bounded domain of class C*".
Suppose that

(i) up € C**(Q), ¢ € CH[0,T] xQ), Vo is Holder continuous in the vari-
ables t and x with exponents v/2 and v, respectively,

N

Z nz(x) aijazj (Oa Zz, ’U,O(ﬂ'])) + T/’(va) = Oa VS aQa
ij=1
(11) Qij Ecl([O,T]XQXR)7
Vazaij, Oya;j are v-Hélder continuous in the variable x;
(iii) be CH[0,T] x Q x R x RY),

Vb, Oub, Vb are v-Hdélder continuous in the variable x;
(iv) there exist positive constants ¢, ¢, c1, ca such that
0 < ay(t,z,u)&&5 < cl€)?, (tz,u, ) € (0,T] x Q@ x R x RY,
aij(t,z,w)&E > €, (t,x,u,€) € Sp x Q x R x RY,
—ub(t,z,u,2) < colz|® + cru® + ¢z, (t,z,u,€) €[0,T] x 2 x R x RY;

(v) for any L > 0 there are positive constants C' and C such that
C(L)EP? < aij(t,x,u)&iéy,  (tw,u,€) €[0,T] x Qx [-L, L] x R,
b, Ob, Oub, (1 + 2)V b |(t, z,u, z)
<O+ z»), (ta,u,z) €[0,T) x Q x [-L, L] x RY.
Then problem (10.96) admits a unique classical solution u belonging to the

Holder space C1V/%2¥([0,T) x Q), where the symbol C1*/22¥(]0,T] x Q) stands
for the Banach space with norm

|Opu(t, x) — Opu(T, )|
lull oo, 77x02) T SUP (7 2)€(0,772x 02 It — /2

3
+ 110,020l oo 17002
7,7=1
3
10,0 ult, &) — Oy, Do ult, y)|
+ Z SUP (¢ 4 y)e[0,T]x2? ’ ! )

ft [z —y|”

See Ladyzhenskaya, Solonnikov, Uralceva [129, Theorems 7.2, 7.3, 7.4]. O
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10.16 Basic properties of the Riesz transform
and related operators

Various (pseudo) differential operators used in the book are identified through
their Fourier symbols:

e the Riesz transform:
S

R; =~ )
'3

j=1,...,N,

meaning that

Rifo] = 7L, ) Fomell]

e the “double” Riesz transform:

&g

R={Rij}trje1, R=A8;'V, @V, Rij = o i,j=1,...,N,

meaning that

Rieglt] = et o) Fomel]

e the inverse divergence:

A= (AN, A =0, AT = S o

=L @ ST e T

meaning that

Aol = ~F [ Femell]

e the inverse Laplacian:

1
€%

(=8)7"

meaning that

(-8 = FeL, [ o Fomel]]

In the sequel, we shall investigate boundedness of these pseudo- differen-
tial operators in various function spaces. The following theorem is an immediate
consequence of the Hormander-Mikhlin theorem (Theorem 0.7).
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B CONTINUITY OF THE RIESZ OPERATOR:

Theorem 10.25. The operators Ry, Ry,j are continuous linear operators mapping
LP(RN) into LP(RN) for any 1 < p < oo. In particular, the following estimate
holds true:

IR[V]|| Loy < ¢(N,p)|[v]| Lony for all v € LP(RY), (10.97)
where R stands for Ry, or Ry ;.

As a next step, we examine the continuity properties of the inverse di-
vergence operator. To begin, we recall that for Banach spaces X and Y, with
norms || - ||x and || - ||y, the sum X +Y = {w =u+v|u € X,v € Y} and
the intersection X N'Y can be viewed as Banach spaces endowed with norms
leollx vy = inf { max{fulx, |l },
respectively.

w=u+v}and [[w]xny = fw]x + vy,

| CONTINUITY PROPERTIES OF THE INVERSE DIVERGENCE:

Theorem 10.26. Assume that N > 1.
(i) The operator Ay is a continuous linear operator mapping L*(R™) N L2(RN)
into L2(RN) + L= (RY), and LP(RY) into L~ (RN) for any1 <p < N.
(ii) In particular,

[ AR [Vl Lo @)+ L2@®N) < e(N)[[o]|Lr@y)nL2@y) (10.98)
for all v € LY(RY) N LA(RY),
and
AR, 5, e < V)0l (10.99)

for allve LP(RY), 1 <p < N.
(il) Ifv, 90 € LP(I x RN), where I is an (open) interval, then

0AL(f) of
ot ot

Proof. Step 1. We write

(t,x) = Ak( )(t,m) for a. a. (t,x) € I x RN, (10.100)

—Axlo] = fsiwﬁfkg Lgisn Fomeltl] + 7L, kag Ligi>1) Fa—elol].

Since v belongs to L*(RY), the function JF,_¢[v] is uniformly bounded; whence
the quantity Iléélkz 1qj¢j<1yFr—e[v] is integrable. Similarly, v being square integrable,
Fu—elv] enjoys the same property so that rél’; Ligj>13Fe—elv] is square integrable
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as well. After these observations, estimate (10.98) follows immediately from the
basic properties of the Fourier transform, see Section 0.5.

Step 2. We introduce £(z) — the fundamental solution of the Laplace operator,
specifically,
AE =65 inD'(RY), (10.101)

where § denotes the Dirac distribution. If N > 2, 9,, € takes the form

11 2mif N =2,
- , wh - 10.102
an |zN-1 [z VRETC AN { (N —2)oyif N > 2, ( )

with o being the area of the unit sphere. From (10.101) we easily deduce that

0z, E(x)

L i
FooelOz, E] = .
S ANE
Consequently,
1 _ 1 1 [k
azkg U= f{—»z mﬂ&[azkg * U}] - (QW)N/gfg—m [K‘gfzﬂdv}]

where the weakly singular operator v — 9, € * v is continuous from LP(R™Y) to
L"(RN), 71 = N]\_,l + 117 — 1, provided 1 < p < N as a consequence of the classical
results of harmonic analysis stated in Theorem 10.9. This completes the proof of
parts (i), (ii).

Step 3. If v € C°(I x R3), statement (iii) follows directly from the theorem
on differentiation of integrals with respect to a parameter. Its LP-version can be
proved via the density arguments. (I

In order to conclude this section, we recall several elementary formulas that
can be verified by means of direct computation.

Rjklf] = 0;Aklf] = =R, [Rk[f]],
R'[Rk[f]] =Ry [Rj[f]]7

ZRk [Rk } =1 (10.103)

/ Aulflgde == [ Al
/Q R; [Rilf]] g de = /Q IR, Rk[g]] du.

These formulas hold for all f,g € S(RY) and can be extended by density in
accordance with Theorems 10.26, 10.25 to f € LP(RN), g € )i RM), 1< p < o0,
whenever the left- and right-hand sides make sense. We also notice that functions
Ai(f), R;x(f) are real-valued functions provided f is real valued.
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10.17 Commutators involving Riesz operators

This section presents two important results involving Riesz operators. The first one
represents a keystone in the proof of the weak continuity property of the effective
pressure. Its formulation and proof are taken from [78], [87].

B COMMUTATORS INVOLVING RIESZ OPERATORS, WEAK CONVERGENCE:

Theorem 10.27. Let
V. — V weakly in LP(RY;RY),
U. — U weakly in LI(RY;RY),

1,1 _1
wherep+q—s<1. Then

U. - R[V.] - R[U.]- V. = U-R[V] —R[U] -V weakly in LS(RN).
Proof. Writing
U. - RIV.] - V.- R[U.] = (U. = R[U.]) - RIV.] - (V. = RIV.]) - R[U.]
we easily check that
div, (UE - R[UE]) = div, (VE - R[VE}) —0,
while R[U,], R[V,] are gradients, in particular

curl, R[U;] = curl,R[V,]| = 0.

Thus the desired conclusion follows from the Div-Curl lemma (Theorem 10.21).
]

The following result is in the spirit of Coifman, Meyer [49]. The main ideas
of the proof are taken over from [67].

B COMMUTATORS INVOLVING RIESZ OPERATORS,
BOUNDEDNESS IN SOBOLEV-SLOBODECKII SPACES:

Theorem 10.28. Let w € WHT(RYN) and V € LP(RY;RYN) be given, where

1

1 1
l<r<N, 1<p<oo, + - <1
r p N

Then for any s satisfying
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there exists

I] 1
= 1 = — —
B B(87p7r)€(07 )7 N S+N p r
such that
HR[W V] — wR| V]"Wﬁ o (RN RY) < clwlwrr@m) VI e @y ry),

where ¢ = ¢(s,p, ) is a positive constant.

Proof. We may suppose without loss of generality that w € CX(RY), V ¢
C(RY; RY). First we notice that the norms

||a||W1,m(RN;]RN) and ||a| L™ (RNRN) T ||curlma| L™ (RN RN) T ||dina||Lm(RN)
(10.104)
are equivalent for 1 < m < oo, see Theorem 10.18. We also verify by a direct

calculation that

[(curly (R[wV])]; ), = 0, [ewrly(wR[V])]; . = Oz, w Ryjs[Vs] — Ouyw Ri,s[Vi],
(10.105)
and
dive (R[wV]) — div, (wR ) Za WV — Z 8pw Ri Vi), (10.106)

Next we observe that for any s, 71 + 117 — ]{, < i < 1 there exist 1 < r; =

r1(s,p) < r < rg =ra(s,p) < oo such that

(R N N
mop N s rp p
Taking advantage of (10.104-10.106) and using Theorem 10.25 together with
the Holder inequality, we may infer that

HR[wV] - meH < cllwllwrrs @ | Vie@n gy, (10.107)

Wls (]RN ,RN)

On the other hand, Theorem 10.25 combined with the continuous embedding
Nr

WL (RN) s LN - (RM), and the Holder inequality yield

HR[wV] - wR[V]H < clwllwrn @) [ Vil oy an)- (10.108)

L#(RN;RN)

We thus deduce that, for any fixed V € LP(Q; RY), the linear operator w —
R[wV] — wR[V] is a continuous linear operator from W172(Q) to Ws(Q,RY)
and from W1 (Q) to L*(£;RY). Now we conclude by the Riesz-Thorin interpo-
lation theorem (see [190]) that this operator is as well continuous from W17 (Q)
to W53(Q), where 3 € (0, 1) verifies the formula 7ﬂ1 + 1A=

T2 r

This finishes the proof. O
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10.18 Renormalized solutions to the equation

of continuity

In this section we explain the main ideas of the regularization technique developed
by DiPerna and Lions [65] and discuss the basic properties of the renormalized
solutions to the equation of continuity. To begin, we introduce a variant of the

classical Friedrichs commutator lemma.

B FRrIEDRICHS’ COMMUTATOR LEMMA IN SPACE:

Lemma 10.12. Let N > 2, § € [1,00), ¢ € [1,00], where (11 + [13 =

Suppose that
o€ L (RY), ue W IRN;RY).

loc loc

Then

loc

div, (Se[gu]) — div, (Se[g]u) — 0in LT, (RV),
where Se is the mollifying operator introduced in (10.1-10.2).
Proof. We have

div, (Se[gu]) — div, (Se[g]u) =I. — Sc(o)div,u,

where

L@ = [ e)lul) = u(o)]- V.o(o — )y,

According to Theorem 10.1,

S.(0)divyu — edivyu in LT (RN);
whence it is enough to show that
I. — pdivyu in LT (RY).

After a change of variables y = z + £z, formula (10.110) reads

u(x +ez) —u(x)

I.(z) = /| - o(z +ez) - Vg((2)dz

1
= / / o(x +ez)z- Vyu(z +etz) - Vo ((2)dz dt,
0 J|z|<1

where we have used the Lagrange formula

1
u(é +ez)—u(é) = 5/0 z - Vgu(§ + etz)dt.

1
T

€ (0,1)].

(10.109)

(10.110)

(10.111)

(10.112)
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From (10.112) we deduce a general estimate

I11e]

L*(Br) < c(r,s,p,q) HQHLP(BTH)H ||V7Jﬁ||Lq(BT+1)7 (10.113)

where B, is a ball of radius r in R, and where

{sisarbitraryin [1,00) iquoo,}
11,1361, 1
S—q+p1fq+p€(0,1]

Formula (10.113) can be used with ¢, — 0 and p = (3, ¢ and s = r, where
on € C.(RY), 0, — o strongly in Lf)C(RN)7 in order to justify that it is enough

to show (10.111), with o belonging to C.(RY). For such a g, we evidently have
I.(z) — [odiv,u](z) a. a. in RY

as is easily seen from (10.112). Moreover, formula (10.113) now with p = oo, yields
I. bounded in L*(B,) with s > r. This observation allows us obtain the desired
conclusion by means of Vitali’s convergence theorem. (I

In the case of a time dependent scalar field ¢ and a vector field u, Lemma
10.113 gives rise to the following corollary.

B FRIEDRICHS COMMUTATOR LEMMA IN TIME-SPACE:

Corollary 10.3. Let N > 2, 5 € [1,00), q € [1,00], 3 + é = } € (0,1]. Suppose
that
oe Ll ((0,T)xRN), ueL!

loc loc

(0,7; Wibd(RN; RN)).

loc

Then

div, (Se[gu]) — div, (SE[Q]u) — 04n L],

loc

((0,T) x RY), (10.114)

where Se is the mollifying operator introduced in (10.1-10.2) acting solely on the
space variables.

With Lemma 10.12 and Corollary 10.3 at hand, we can start to investigate
the renormalized solutions to the continuity equation.

B RENORMALIZED SOLUTIONS OF THE CONTINUITY EQUATION I:

Theorem 10.29. Let N > 2, § € [1,00), ¢ € [1,0], ; + é € (0,1]. Suppose that
the functions (o,u) € Lic((O,T) x RN) x L (0,T; Wl’q(RN;RN)), where o > 0

loc
a.e. in (0,T) x RN satisfy the transport equation
Oro +div,(ou) = fin D'((0,T) x RN), (10.115)

where f € L ((0,T) x RY).

loc
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Then

dib(0) + div., ((b(o)u) + (ob'(0) — b(e) )divau = fV'(0) in D'((0,T) x RY)
(10.116)
for any

be CH([0,00)) N WH(0, 00). (10.117)

Proof. Taking convolution of (3.199) with (. (see (10.1-10.2)), that is to say using
C(z — ) as a test function, we obtain

01(5.1e]) + diva. (S.[eln) = oo, ) (10.118)

where
pe(0,u) = div, (SE[Q]U) — div,S.[ou] a.e. in (0,T) x RV,

Equation (10.118) can be multiplied on b’(Sc[g)], where b is a globally Lip-
schitz function on [0, c0); one obtains

0ib (Selo]) + divy [b(Se[o]) u] + [Se[o]b’ (Se[o]) — b (S:[a])]
= pc(0,u) V' (S:[a]) - (10.119)

It is easy to check that for & — 0+ the left-hand side of (10.119) tends to the
desired expression appearing in the renormalized formulation of the continuity
equation (10.116). Moreover, the right-hand side tends to zero as a direct conse-
quence of Corollary 10.3. |

Once the renormalized continuity equation is established for any b belonging
to (10.117), it is satisfied for any “renormalizing” function b belonging a larger
class. This is clarified in the following lemma.

B RENORMALIZED SOLUTIONS OF THE CONTINUITY EQUATION II:

Lemma 10.13. Let N > 2, § € [1,0), ¢ € [1, ]
the functions (o,u) € L? ((0,7) x RN) x LL (0,T; Wl’q(RN;RN)), where o > 0

loc loc loc
a.e. in (0,T) x RN satisfy the renormalized continuity equation (10.116) for any

b belonging to the class (10.117).
Then we have:

() If f € LY _((0,T)xRYN) for somep > 1, p’(g—l) < 1, then equation (10.116)

loc

holds for any

, ; + é € (0,1]. Suppose that

be C([0,00)), |V/(s)] < cs, for s > 1, where A< & —1. 10.120
2
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(ii) If f =0, then equation (10.116) holds for any
b € C([0,00)) N CH((0,00)),
lim (sb’(s) - b(s)) cR, (10.121)

s—0+
A , B
'(s)| < es™if s € (1,00) for a certain X < 5 — 1

(iii) The function z — b(z) in any of the above statements (i)—(ii) can be replaced
by z — cz+ b(z), ¢ € R, where b satisfies (10.120) or (10.121) as the case
may be.

(iv) If f =0, then

o1 (0B(0)) + div., (0B(o)u) + blo)div,u = 0in D/((0,7) x RY) (10.122)

for any

¢ b(z)

S dz. (10.123)

z

be C(]0,00)) N L®(0,00), B(o) = B(1) + /1

Proof. Statement (i) can be deduced from (10.116) by approximating conveniently
the functions b satisfying relation (10.120) by functions belonging to the class
C1([0,00)) N W1°°(0, 00) and using consequently the Lebesgue dominated or Vi-
tali’s and the Beppo-Levi monotone convergence theorems. We can take a sequence
S1(boT,), n — oo, where 7y, is defined by (10.72), and with the mollifying operator
S introduced in (10.1-10.2).

Statement (ii) follows from (i): The renormalized continuity equation (10.117)
certainly holds for b,(-) := b(h + -). Thus we can pass to the limit h — 0+,
take advantage of condition lims_,o4 (sb'(s) — b(s)) € R, and apply the Lebesgue
dominated convergence.

Statement (iii) results from summing the continuity equation with the renor-
malized continuity equation.

The function z — zB(z) satisfies assumptions (10.121). Statement (iv) thus
follows immediately from (ii). O

Next, we shall investigate the pointwise behavior of renormalized solutions
with respect to time.

B TiME CONTINUITY OF RENORMALIZED SOLUTIONS

Lemma 10.14. Let N > 2, 3,q € (1,00), ; + é € (0,1]. Suppose that the functions
(0,u) € L=(0,T; LY (RN)) x LI(0, T; WA RN:RN)), 0 > 0 a.a. in (0,T) xRN,

loc

satisfy continuity equation (10.115) with f € Li ((0,T) x ), s > 1, and renor-

loc

malized continuity equation (10.116) for any b belonging to class (10.117).
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Then
0 € Cyeax ([0, T); LP(0)) N C([0, T, LP(0))

with any 1 < p < B and O any bounded domain in RY.

Proof. According to Lemma 10.13,
1
00 + divy(ou) = 2Udiku in D'((0,7) x RY),
where we have set 0 = |/0; we may therefore assume that

0 € Cyeak([0,T); L**(0))  for any bounded domain O ¢ RV, (10.124)

Regularizing the latter equation over the space variables, we obtain
1
Ot (Se[o]) + div, (Se[o]u) = 255 [odiv,u] + pc(o,u)  a.a.in (0,7) x RY,

where S; and p. are the same as in the proof of Theorem 10.29. Now, applying to
the last equation Theorem 10.29 and Lemma 10.13, we get

8y (S=[0])* + diva ((Sc[o])? u) (10.125)
= S5.[0]8- (odivyu) + 25:[o]pe (0, u) — (S.[0])* div,u  a.a. in (0,7) x RV,

We employ equation (10.125) together with Theorem 10.1 and Corollary 10.3
to verify that the sequence { [, (S-[0])? ndz}eso, n € C°(RYN) satisfies assump-
tions of the Arzela-Ascoli theorem on C([0, 7). Combining this information with
separability of L7 (O) and the density argument, we may infer that

/(Sg[a})gndxﬁ/fﬂ(t)ndx in C([0,T7)).
o o

for any 1 € L% (0).
On the other hand, Theorem 10.1 yields

(S-[0])? (t) — 2(t) in LP(O) for all t € [0, T);
therefore [, o?ndz = [, o*ndz on [0,T] and
02 € Cyear ([0, T); L (0)). (10.126)

Relations (10.124) and (10.126) yield o € C([0,T]; L?(0O)), whence we complete
the proof by a simple interpolation argument. O
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We conclude this section with a compactness result involving the renormal-
ized continuity equation.

Theorem 10.30. Let N > 2, § > 1\2[12, Q be a bounded Lipschitz domain in RV,
T >0, and
B e C([0,T] x 2 x [0,00)), sup  |B(t,z,s)| < c¢(1+ sP), (10.127)
(t,2)€(0,T)xQ
where ¢ is a positive constant, and 0 < p < ]\Z(,Q 0B is a fixed number.
Suppose that {0, > 0,u,}22, is a sequence with the following properties:

(i) on — 0 weakly-(*) in L=(0,T; Lﬂ(Q)),
u, — u weakly in L*(0,T; WH2(Q; RY)); (10.128)

6 [ [ (aeie + oo Vg~ (onlon) ~alon)aiven,) asit =0
(10.129)
for all a € C*(]0,00)) N W12°((0,00)), and for all p € C((0,T) x Q).
Then the sequence {B(-,-, 0n)}5%, is precompact in the space L*(0,T; W12 (Q))
for any s € [1,00).

Proof. Step 1. Due to Corollary 10.2 and in accordance with assumptions (10.127—
10.30),

sup || B(+, -, Tx(en)) — B(:, - on)||
neN

2N — 0as k — oo,

LN+2 ()

where 7, is the truncation function introduced in (10.72). Since LA(Q) —»es
W=12(Q) whenever 3 > ]\2,12, it is enough to show precompactness of the se-
quence of composed functions B(-, -, T (0n))-

Step 2. According to the Weierstrass approximation theorem, there exists a poly-

nomial A, on RV*2 guch that

14s = Bll oo, 11x0x0,28) < &

where € > 0. Therefore,

sug | Ac(- - Tk (0n) — B(, ’7,Tk(9n)||L°O((O,T)><Q) <e.

ne

Consequently, it is merely enough to show precompactness of any sequence of
type a1 (t)az(x)a(on), where a1 € C*([0,T]), az € C(Q), and where a belongs to
C1([0,00)) NW12°((0, 00)). However, this is equivalent to proving precompactness
of the sequence a(o,), a € C*(]0,00)).

Step 3. Since gp, u, solve equation (10.30), we easily check that the functions
t — [Jq alon)e dz](t) form a bounded and equi-continuous sequence in C([0,T7)
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for all ¢ € C°(€2). Consequently, the standard Arzela-Ascoli theorem combined
with the separability of L (Q) yields, via a density argument and a diagonalization
procedure, the existence of a function a(o) € Cyeax ([0, T]; L?(Q2)) satisfying

/ a(on)pdx — / a(o)pdz in C([0,T)) for all p € L' (Q)
Q Q
at least for a chosen subsequence. Since L?(Q) << W~=12(Q), we deduce that

a(on)(t,-) — a(p)(t, ) strongly in W=2(Q) for all t € [0, T).

Thus applying Vitali’s theorem to the sequence {||a(on)|lw-1.2(q) }ne1, which
is bounded in L*>°(0,T) completes the proof. O
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Bibliographical Remarks

11.1 Fluid flow modeling

The material collected in Chapter 1 is standard. We refer to the classical mono-
graphs by Batchelor [18] or Lamb [131] for a full account of the mathematical the-
ory of continuum fluid mechanics. A more recent treatment may be found in Trues-
dell and Noll [192] or Truesdell and Rajagopal [193]. An excellent introduction to
the mathematical theory of waves in fluids is contained in Lighthill’s book [135].

The constitutive equations introduced in Section 1.4, in particular, the me-
chanical effect of thermal radiation, are motivated by the mathematical models
in astrophysics (see Battaner [19]). Relevant material may be also found in the
monographs by Bose [27], Mihalas and Weibel-Mihalas [157], Miiller and Ruggeri
[160], or Oxenius [169]. A general introduction to the theory of equations of state
is provided by Eliezer et al. [71].

In the present monograph, we focused on thermodynamics of viscous com-
pressible fluids. For the treatment of problems related to inviscid fluids as well
as more general systems of hyperbolic conservation laws, the literature provides
several comprehensive seminal works, for instance, Benzoni-Gavage and Serre [22],
Bressan [32], Chen and Wang [45], Dafermos [52], and Serre [182].

The weak solutions in this book are considered on large time intervals. There
is a vast literature investigating (strong) solutions with “large” regular external
data on short time intervals and /or with “small” regular external data on arbitrary
large time intervals for both the Navier-Stokes equations in the barotropic regime
and for the Navier-Stokes-Fourier system. These studies were originated by the
seminal work of Matsumura and Nishida [151], [152], and further developed by
many authors: Beirao da Veiga [21], Danchin [54], [55], Hoff [107], [108], [109], [110],
[111], [112], [113], Jiang [117] , Matsumura and Padula [153], [164], Padula and Po-
korny [170], Salvi and Straskraba [176], Valli and Zajaczkovski [196], among others.

As far as the singular limits in fluid dynamics are concerned, the mathemat-
ical literature provides two qualitatively different groups of results. The first one
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concerns the investigation of singular limits in passage from the microscopic de-
scription provided by the kinetic models of Boltzmann’s type to the macroscopic
one represented by the Euler, Navier-Stokes, and Navier-Stokes-Fourier equations
and their modifications. The reader may find it interesting to compare the methods
and techniques used in the present monograph to those developed in the context
of kinetic equations and their asymptotic limits by Bardos, Golse and Levermore
[14], [15], [16], Bardos and Ukai [17], Golse and Saint-Raymond [103], Golse and
Levermore [102], P.-L.Lions and Masmoudi [143], [144], see also the review paper
by Villani [197] as well as the references therein. The second group of problems
concerns the relations between models at the same conceptual level provided by
continuum mechanics studied in this book. We refer to Section 11.4 for the corre-
sponding bibliographic remarks.

11.2 Mathematical theory of weak solutions

Variational (weak) solutions represent the most natural framework for a mathe-
matical formulation of the balance laws arising in continuum fluid mechanics, these
being originally formulated in the form of integral identities rather than partial
differential equations. Since the truly pioneering work of Leray [132], the theory
of variational solutions, based on function spaces of Sobolev type and developed
in the work of Ladyzhenskaya [127], Temam [188], Caffarelli et al. [37], Antontsev
et al. [9], and, more recently P.-L. Lions [139], has become an important part of
modern mathematical physics.

Although many of the above cited references concern incompressible fluids,
where weak solutions are expected (but still not proved) to be regular at least for
smooth data, the theory of compressible and/or compressible and heat conducting
fluids supplemented with arbitrarily large data is more likely to rely on the concept
of “genuinely weak” solutions incorporating various types of discontinuities and
other irregular phenomena as the case may be (for relevant examples see Desjardins
[59], Hoff [112], [113], Hoff and Serre [114], Vaigant [194], among others). Pursu-
ing further this direction some authors developed the theory of measure-valued
solutions in order to handle the rapid oscillations that solutions may develop in
a finite time (see DiPerna [63], DiPerna and Majda [66], Mdlek et al. [148]). The
representation of the basic physical principles in terms of conservation laws has
been discussed in a recent paper by Chen and Tores [46] devoted to the study of
vector fields with divergence measure.

A rigorous mathematical theory of compressible barotropic fluids with large
data was presented only recently in the pioneering work by P.-L. Lions [140] (see
also a very interesting related result by Vaigant and Kazhikhov [195]). The fun-
damental idea discussed already by Hoff [111] and Serre [181] is based on a “weak
continuity” property of a physical quantity that we call effective viscous pressure,
together with a clever use of the renormalized equation of continuity in order to
describe possible density oscillations. A survey of the relevant recent results in this
direction can be found in the monograph [166].
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11.3 Existence theory

The seminal work of P.-L.Lions [140] on existence for compressible viscous baro-
tropic fluids requires certain growth restrictions on the pressure, specifically, the
adiabatic exponent vy > g in the nonsteady case, and v > g in the steady case.
These results have been improved by means of a more precise description of the
density oscillations in [78], [87] up to the adiabatic exponents v > 3. Finally,
Frehse, Goj, Steinhauer in [89] and Plotnikov, Sokolowski in [173] derived, inde-
pendently, new estimates, which have been quite recently used, at least in the
steady case, to extend the existence theory to smaller adiabatic exponents, see
[174] and [33].

The existence theory presented in this book can be viewed as a part of the
programme originated in the monograph [79]. In comparison with [79], the present
study contains some new material, notably, the constitutive equations are much
more realistic, with structural restrictions based on purely physical principles, and
the transport coefficients are allowed to depend on the temperature. These new
ingredients of the existence theory have been introduced in a series of papers [80],
[81], [82], and [85].

Several new ideas related to the existence problem for the full Navier-Stokes-
Fourier system with density dependent shear and bulk viscosities satisfying a par-
ticular differential relation have been developed recently in a series of papers by
Bresch and Desjardins [30], [29]. Making a clever use of the structure of the equa-
tions, the authors discovered a new integral identity which allows one to obtain
uniform estimates on the density gradient and which may be used to prove exis-
tence of global-in-time solutions.

11.4 Analysis of singular limits

Many recent papers and research monographs explain the role of formal scaling
arguments in the physical and numerical analysis of complex models arising in
mathematical fluid dynamics. This approach has become of particular relevance
in meteorology, where the huge scale differences in atmospheric flows give rise to a
large variety of qualitatively different models, see the survey papers by Klein et al.
[123], Klein [121], [122], the lecture notes of Majda [147], and the monographs by
Chemin et al. [44], Zeytounian [206], [205], [204]. The same is true for applications
in astrophysics, see the classical book of Chandrasekhar [43], or the more recent
treatment by Gilman, Glatzmeier [99], [98], Ligni¢res [136], among others.

The “incompressible limit” Ma — 0 for various systems arising in mathemat-
ical fluid dynamics was rigorously studied in the seminal work by Klainerman and
Majda [120] (see also Ebin [68]). One may distinguish two kinds of qualitatively
different results based on different techniques. The first approach applies to strong
solutions defined on possibly short time intervals, the length of which, however,
is independent of the value of the parameter Ma — 0. In this framework, the
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most recent achievements for the full Navier-Stokes-Fourier system can be found
in the recent papers by Alazard [3], [4] (for earlier results see the survey papers
by Danchin [56], Métivier and Schochet [156], Schochet [180], and the references
cited therein).

The second group of results is based on a global-in-time existence theory
for the weak solutions of the underlying primitive system of equations, asserting
convergence towards solutions of the target system on an arbitrary time interval.
Results of this type for the isentropic Navier-Stokes system have been obtained
by Lions and Masmoudi [141], [142], and later extended by Desjardins et al. [61],
Bresch et al. [31]. For a survey of these as well as of many other related results,
see the review paper by Masmoudi [149].

The investigation of singular limits for the full Navier-Stokes-Fourier sys-
tem in the framework of weak variational solutions originated in [84] and [86].
The spectral analysis of acoustic waves in the presence of strong stratification ex-
posed in Chapter 6 follows the book of Wilcox [202], while the weighted Helmholtz
decomposition used throughout the chapter has been inspired by [165]. Related
results based on the so-called local method were obtained only recently by Mas-
moudi [150]. The refined analysis of the acoustic waves presented in Chapter 7 is
based on the asymptotic expansion technique developed by Vishik and Ljusternik
[198] to handle singular perturbations of elliptic operators, later adopted in the
pioneering paper of Desjardins et al. [61] to the wave operator framework. Related
techniques are presented in the monograph of Métivier [155]. Problems in R3 were
investigated by Desjardins and Grenier [60].

11.5 Propagation of acoustic waves

There is a vast literature concerning acoustics in fluids, in general, and acoustic
analogies and equations, in particular. In the study of the low Mach number lim-
its, we profited from the theoretical work by Schochet [178], [179], [180]. A nice
introduction to the linear theory of wave propagation is the classical monograph
by Lighthill [135]. The nonlinear acoustic phenomena together with the relevant
mathematical theory are exposed in the book by Enflo and Hedberg [72].

Lighthill’s acoustic analogy in the spirit of Chapter 9 has been used by many
authors, let us mention the numerical results obtained by Golanski et al. [100],
[101].

Clearly, this topic is closely related to the theory of wave equations both in
linear and nonlinear settings. Any comprehensive list of the literature in this area
goes beyond the scope of the present monograph, and we give only a represen-
tative sample of results: Bahouri and Chemin [12], Burq [36], Christodoulou and
Klainerman [48], Smith and Tataru [185].
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