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Abstract

In this paper, we are concerned with a model arising from biology, which is a coupled
system of the chemotaxis equations and the viscous incompressible fluid equations through
transport and external forcing. The global existence of solutions to the Cauchy problem
is investigated under certain conditions. Precisely, for the Chemotaxis-Navier-Stokes
system over three space dimensions, we obtain global existence and rates of convergence on
classical solutions near constant states. When the fluid motion is described by the simpler
Stokes equations, we prove global existence of weak solutions in two space dimensions for
cell density with finite mass, first-order spatial moment and entropy provided that the
external forcing is weak or the substrate concentration is small.

Keywords: chemotaxis-fluid interaction; chemotaxis; Stokes equations; global solution; energy
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1 Introduction

Chemotaxis is a biological process, in which cells (e.g. bacteria) move towards a chemically more
favorable environment. For example, bacteria often swim towards higher concentration of oxygen
to survive. The chemical substrate can be produced or consumed by the cells, where we are only
interested in the latter in this paper which corresponds to the repulsive case for the substrate. A
typical model describing chemotaxis are the Keller-Segel equations derived by Keller and Segel [21]
which have become one of the best-studied models in mathematical biology. On the other hand, in
nature cells often live in a viscous fluid so that cells and chemical substrates are also transported
with fluid, and meanwhile the motion of the fluid is under the influence of gravitational forcing
generated by aggregation of cells. Generally, the motion of the fluid is determined by the well-known
incompressible Navier-Stokes equations or Stokes equations. Thus, this kind of cell-fluid interaction
becomes more complicated since it not only consists of chemotaxis and diffusion, but also includes
transport and viscous fluid dynamics. In particular, it is interesting and important in biology to study
some phenomenon of sedimentation on the basis of the coupled cell-fluid model.

Recently, to describe the coupled biological phenomena mentioned above, the authors in [30]
proposed the following model:

on+u-Vn=56An—V - (x(c)nVe),
Oc+u- Ve = puAc— k(c)n,
dwu+u-Vu+ VP =vAu —nVe,
V-u=0, t>0,2 €.

Here, the unknowns are n = n(t,z) : RT x Q@ — R* c=c(t,r) : Rt xQ — R u(t,z) : RT x Q — R?
or R? and P = P(t,x) : Rt x Q — R, denoting the cell density, substrate concentration, velocity and
pressure of the fluid, respectively. Q C R3 or R? is a spatial domain where the cells and the fluid move
and interact. Constants d, u and v are the corresponding diffusion coefficients for the cells, substrate
and fluid. x(c) is the chemotactic sensitivity and k(c) is the consumption rate of the substrate by the
cells. ¢ = ¢(t,x) is a given potential function. We remark that the model (1.1) has been compared
numerically with the experiment in [30], and it was also used in [27]. Similar models were investigated
in [28] and [17].

As usual, in order for the system (1.1) to be well-posed, it should be supplemented with some
initial conditions

(n,c,u)|t=0 = (no(x), co(x),up(x)), x € N, (1.2)

and some proper boundary conditions. See [30] and references therein for the discussions on the
boundary conditions if 2 is a bounded domain. In the sequel we shall take 2 = R? or R? in order to
consider the well-posedness for the Cauchy problem (1.1)-(1.2) over the whole space. Moreover, we
shall also consider the simplified Chemotaxis-Stokes system taking the following form

on+u-Vn=0An—V-(x(c)nVe),
Orc+u- Ve = plAc — k(e)n,

Owu+ VP =vAu —nVo,

V-u=0, t>0,z€,

(1.3)

where compared with (1.1), the nonlinear convective term u - Vu is ignored in the fluid equation of
(1.3).
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It can be seen from (1.1) or (1.3) that the coupling of chemotaxis and fluid is realized through
both the transport of cells and chemical substrates u-Vn, u- Ve and the external force —nV ¢ exerted
on the fluid by cells. Here, for the external force, it can be produced by different physical mechanism
such as gravity, centrifugal, electric or magnetic forces. One example in the case of gravity is

¢ = axy,

for a constant @ € R depending on the ratio of the fluid mass density to the cell density and the
gravity acceleration. Another example is the centrifugal force ¢ satisfying

0 <o) = o(|z]) = 0 as [z — oco.

In this paper, we are only interested in the case of the centrifugal force with ¢ decaying in = with
some rates at infinity.
Throughout this paper, we also assume the following conditions:

(1) 6 >0, >0,v>0;
(A) < (i) mo(x) > 0,co(x) >0,V -ug(x) =0 for all x € Q;
(ii7) x(-),k(-) and &(-,-) are smooth with k(0) =0 and k'(c) > 0 for all c € R.

Notice that the above assumption implies that ¢ preserves the nonnegativity of the initial data by
the maximum principle, and moreover, k(c) > 0 holds for ¢ > 0, that is the case of consumption of
chemical substrates. Thus, the interaction force caused by the oxygen is repulsive but not attractive
as in the classical Keller-Segel system. Later, we shall point out some special properties that the
Keller-Segel system enjoys when k(c) takes the negative sign. We further remark that if the fluid
coupling is neglected, i.e. u = 0, then the system obtained is similar to a drift-diffusion model in the
context of semiconductor, see [24].

The aim of this paper is to obtain some global existence results for the Cauchy problem on the
above systems (1.1) and (1.3) under the assumption (A) and some additional conditions on the initial
data and on the functions x(c), k(c), ¢. It should be pointed out that these results could also hold over
the smooth bounded domain 2 with homogeneous boundary conditions. Precisely, the first result of
this paper is Theorem 2.1 which states the global existence of classical solutions to the Cauchy problem
on the system (1.1) and (1.2) over Q = R? provided that the initial datum (ng, co, uo) is a small smooth
perturbation of the constant state (n.,0,0) with n. > 0, and the potential function ¢ depending on
t,x decays in x at infinity uniformly in time. The proof is based on some uniform a priori estimates
combined with the local existence as well as the standard continuity argument. Moreover, the time-
decay rates in LP-norms for perturbations are obtained in Theorem 2.2, where L” energy methods
and spectral analysis are used in the proof. Here, the method of proving the optimal time-decay rate
by combining the energy estimates and spectral analysis is actually the one recently developed by [11]
in the study of the nonlinear Boltzmann equation.

The second result is Theorem 3.1 about the global existence of weak solutions to the Cauchy
problem on the system (1.3) with large initial data (1.2) in some functional spaces over 2 = R2. In
fact, the existence of global weak solution is obtained when initial density ng has finite mass, first-
order spatial moment and entropy under the additional condition that the strength of the nonnegative
time-independent potential function ¢ is weak or ¢y is small in some sense. The main part in the proof
is to derive some uniform a priori estimates by constructing some proper free energy functionals. To
explain this more, let us here skip the coupling of fluid, that is to consider the repulsive chemotaxis
system in the case of the consumption of chemical substrate:

{@néAnV~u@WV@> (1.4)

Orc = pAc—k(c)n, t>0,z € Q.
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Define the instant free energy functional £(n(t), c(t)) by

E(n(t),c(t)):/innnder%/Q\V\Il(c)Fdx,

wo= [ (;;g;;)”z ds.

Then, for any smooth solution (n,c) to the system (1.4),

where ¥(c) is given by

%S(n(t), c(t)) + D(n(t),c(t)) =0 (1.5)

holds for any ¢t > 0, where the dissipation rate D(n(t), c(t)) is given by

D(n(t), c(t)) = 5/Qv:da:+/ﬂ X (k) + X(OF(C) | G 24,
ViU - —

2x(c)
*"/ﬂ dc\| X(©)

—g/ﬂj; (f{g) VU |ide.

4 ke & (k)
X0 >0, (k) >0, 55 (55 ) <o

2

d [k(c) i

V¥ @ V¥

Thus, under the condition that

D(n(t), c(t)) becomes a nonnegative functional and hence the free energy £ (n(t), ¢(t)) is non-increasing
in time ¢. When the equations are coupled with the fluid, the additional terms from the trans-
port u - Vn,u - Ve and the force —nV¢ turn out to be controlled by the total dissipation rate
Diotar(n(t), c(t), u(t)) if the potential function ¢ is small in an appropriate sense. Furthermore, the
boundedness of the entropy ||nlnn||: in finite time is proved together with the boundedness of first-
order spatial moment ||v/1 + z2n/|| 1. Instead of smallness of external forcing V¢, if it is assumed that
k'(0) > 0 and ||co||Le is small enough, then by taking proper linear combination, one can also find a
non-increasing free energy functional and thus uniform a priori estimates also follow.

Now we mention some work related to issues discussed in this paper. Firstly, since the model
system (1.1) is proposed by [30] for the study of the biology of chemotaxis, let us recall some important
mathematical characters on the classical chemotaxis system, the Keller-Segel model, for which one of
the simple versions takes the form

On = An — xV - (nVc),
) (1.6)
—Ac=n, t>0,x€ Q=R
where y has been supposed to be a positive constant, k(c) = —1 takes the minus sign, and other

constants are normalized to have unit values. Readers can refer to the surveys [18, 19] for a summary
results on the above system and even more general Keller-Segel system. Here, it should be emphasized
that compared with the system (1.4) under the assumption (A) which particularly implies k(c) > 0,
the classical Keller-Segel system (1.6) exposes some different phenomena especially such as critical
mass and blow-up. Precisely, the elementary computations for (1.6) show

d o
% /]RZ |$|2n(t,$)da: = 4‘|7’L()||L1 <1 _ X|8(;_||L> .
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Thus, the situations leading to the different properties of solutions are basically divided into three
cases:

8 8 8
lnolln: < °r (subcritical), ||ngllpr = °r (critical), ||nollp: > °r (supercritical),
X X X

where under some conditions, solutions to (1.6) blow up in finite time for the supercritical case while
solutions exist globally in time for the subcritical case. The further literature on the Keller-Segel
model is indeed huge and thus out of the scope of this paper; see recent work [1, 2, 5] and references
therein.

Next, let us mention some work [31, 9, 10, 29, 12, 15], which are more connected to the results
obtained in this paper. The identity (1.5), which plays a key role in the derivation of the uniform a
priori estimates, is inspired by the proof of [31] in the case of bounded domain over R2. Notice that
from the late proof, the derivation of the identity (1.5) does not depend on the spatial dimension. For
a chemotaxis model motivated by angiogenesis, [9] and [10] proved global existence of weak solutions in
high space dimensions for the case when k(c) = ¢™ with m > 1 by controlling the LP-norm of density
n(t,z). For the same model in one-dimensional space, the global existence of classical solutions was
studied in [29] and [12] over the bounded interval of R when x(c) = ¢~ and k(c) = ¢™ with a and
m taking different values, and was later generalized in [15] to the full line R with x(c) = %ﬂ and
k(c) = c.

On the other hand, more attention has recently been focused on some coupled kinetic-fluid system
firstly introduced in [4] which describe the interaction of two phases: the disperse phase of particles
and dense phase of fluid. For that, refer to [16, 6, 26, 25, 13, 3, 14] for the study of the Vlasov-Fokker-
Planck equation coupled with the compressible or incompressible Navier-Stokes or Stokes equations,
where the main tool used to prove the global existence of weak solutions or hydrodynamical limit is
the existing entropy inequality. It should also be pointed out that the models for chemotaxis can be
justified as an asymptotic limit of some kinetic models, cf. [8, 7]. Thus, it is interesting to establish
the asymptotic validity of the coupled chemotaxis-fluid system from the kinetic level [13].

Finally, the fluid dynamic equations such as the Navier-Stokes or Stokes equations have a much
longer history, see [22, 23] and references therein for the detailed mathematical theory.

The rest of this paper is organized as follows. In Section 2, we consider the chemotaxis system
coupled with the Navier-Stokes equations, and we prove global existence and convergence rates of
classical solutions near constant states. In Section 3, we prove global existence of weak solutions to
the coupled chemotaxis-Stokes equations under two different assumptions for weak forces or small
initial concentration of c.

2 The coupled Chemotaxis-Navier-Stokes equations

2.1 Global classical solutions near constant states

As mentioned before, we consider in this section the Cauchy problem on the coupled Chemotaxis-
Navier-Stokes equations in R3:

on+u-Vn=0An—V-(x(c)nVe),
Orc +u- Ve = plAc — k(e)n,

(2.1)
diu+u-Vu+ VP =vAu —nVe,
V-u=0, t>0z¢cR3
with initial data
(n,c,u)|i=0 = (no(x), co(z),uo(x)), x € R3, (2.2)

where it is supposed to hold that

(no(@), co(2), uo()) = (oo, 0,0) as [z] — oo,
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for some constant n., > 0. The goal of this section is to prove the global existence of classical
solutions to the above Cauchy problem when initial data is a small smooth perturbation near the
constant steady state (n,0,0), and moreover, obtain the rates of convergence of solutions towards
this steady state in some functional spaces.

For simplicity of presentation later, let us take change of variables n = 0 +no and P = P+ no.¢
so that the Cauchy problem (2.1) and (2.2) is reformulated as

0o +u-Vo—0Ac=—-V-(x(c)oVe) —nV - (x(c)Ve),
Oc+u-Ve— pAc+ E(0)(o +ne)e = —(k(c) — k'(0)c) (0 + neo),

_ (2.3)
O+ u-Vu+ VP —vAu = -0V,
V-u=0, t>0,2¢€R3
with
(Ua C, u)lt:O = (00($),CQ($),U()(JI)) - (07070) as |.13‘ — 00, (24)

where 09 = ng — ns. The first result of this section about the global existence of classical solutions
is stated as follows. Here and in the sequel, for simplicity, 0% means the spatial derivatives 9% with
multi-index o, V/ means all the spatial derivatives of j-order for integer j > 0, and || -|| always denotes
the L?-norm without confusion.

Theorem 2.1. Let no, > 0 be a constant, and the assumption (A) hold with ng(z) = o¢(z) +Nee > 0
for x € R3, and
stup(l +la)lo(t,z)|+ > supld®e(t, )| < oo (2.5)

1<lal<3 ©®

Furthermore, suppose that ||(og, co,uo)|| gz is sufficiently small. Then, the Cauchy problem (2.3) and
(2.4) admits a unique classical solution (o,c,u) satisfying that

n(t,z) = o(t,z) + ne >0, c(t,z) >0, t >0, z € R3,

and there are constants A > 0, C such that

(o, ;) (t)||3s —l—)\/o /R?)(U+noo) k(c)e + k'(0) Z |0%c(s)|? | dxds

1<[al<3
t

+A/ IV (0, ¢,u)(s)|[Fads < C|l(no, co, uo)| s (2.6)
0

holds for any t > 0.

Remark 2.1. The assumption (2.5) in Theorem 2.1 shows that the potential function ¢(t,x) of the
external force field depending on both t and x mneed not be small and also need not decay in time,
which is essentially caused by the fact that ¢(t,x) only appears in the linear coupling term —nV ¢ in
the fluid equation. From the later proof, the spatial decay of ¢ with rate (1 + |z|)~! can be replaced
the integrability condition ¢ € L*(R3). Finally, we should emphasize again that the condition in (A)
that k(c) is non-decreasing in ¢ plays a key role in obtaining the Lyapunov-type inequality (2.6) for
the stability of solution, and as shown in the next section later, it also plays an important role in
considering the global existence of weak solutions (cf. Theorem 3.1) or global classical solutions with
large smooth data (cf. Proposition 3.1).

The second result of this section is concerned with the time-decay rates of the obtained classical
solutions near constant steady states.
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Theorem 2.2. Let no, = 0, and let all conditions in Theorem 2.1 hold. The solution (o,c,u) to
the Cauchy problem (2.3)-(2.4) obtained in Theorem 2.1 enjoys the following time-decay estimates.
Assume that og,co € L*(R®). Then, for any 1 < p < oo, it holds that

lo(®)llze < Clloollpinze (1 + 872075, 2.7)
le®)ll|ze < Clleollinzs (1 +8)72075),
for any t > 0. If it is further assumed that ug € LY(R®) and
¢ € L®(RY; L79/C9 (R?))
with 1 < q¢ < 6/5, then it holds that
lu(®)]| < Cluollpanms + Ko)(1+ 1)~ 3G %), (2.9)

for any t > 0, where Ky is defined by
Ko = [|(00, co)llLrnms + lloollLinrzllcollLinLe-

Remark 2.2. Due to time-decay estimates on the high-order derivatives of (n,c,u) (cf. (2.41) and
(2.47)) in the proof of Theorem 2.2, the time-decay rates of L -norms for (n,c,u) can also follow
from Sobolev inequalities. When noo > 0, the proof of Theorem 2.2 can be modified to obtain similar
time-decay estimates, which we shall not pursuit in this paper for brevity. For that, a further remark
will be given at the end of this section in order to explain it only at the level of linearization.

2.2 Uniform a priori estimates

Theorem 2.1 will be proved by combining the local existence and some uniform a priori estimates as
well as the continuation argument. In this subsection, we devote ourselves to the proof of uniform a
priori estimates. For this purpose, for any 0 < T < oo, let us denote the space

X(0,T) = {(o,¢,u) : 0,c,u € CO[0,T); H*(R?)) n C*([0,T); H'(R?)),
Vo, Ve, Vu € L2([0,T]; H3(R?))}.

Lemma 2.1 (a priori estimates). Let all conditions in Theorem 2.1 hold. Suppose that the Cauchy
problem (2.3) and (2.4) has a solution (o,c,u) in X(0,T) with

sup ||(o, ¢, u)(t)|ns < e (2.10)
0<t<T

for 0 < € < 1. Then n(t,z) = o(t,z) + ne > 0, c(t,x) > 0 hold for any 0 < t < T, x € R3.
Furthermore, there are eg > 0, Cy > 0 and \g > 0 such that for any € < €,

(o, ¢, u)(t)[[Fs + A t (0 +1n00) |k(c)c+K(0) 0%c(s)[? | dads
" 0/0 /Rs 12;9

t
+/\o/ IV (0, ¢;u)(s)[I3sds < Coll(no, co, uo)ll3s (2.11)
0

holds for any 0 <t <T.
Proof. By the Sobolev imbedding theorem, from (2.10), one has

sup_||(o,¢,u)|lnr. < Ce. (2.12)
0<t<T
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The original equations (2.1)1-(2.1)2 can be rewritten as

on+ V- (6Vn+n(u+ x(c)Ve)) =
dc+u-Ve= pAc—k (&ne,

where £ = £(¢, ) is between 0 and c¢(¢,x). Thus, by the assumption A1, the maximum principle
implies
n(t,x) >0, 0<c(t,z) <|c|]re < Ce<C,
forany 0 <t < T, z € R3.
To prove (2.11), we divide it into two steps. In the first step, we deal with the zero-order estimates.
For (2.3)2 on ¢, it holds that

1d

—— [ Adz+ M/ |Ve|?dr + | k(c)c(o + noo)dx = 0. (2.13)
2 dt R3 R3 R3

For (2.3); on n, it follows from integration by parts and the Cauchy-Schwarz inequality that

1d 2 1) 9 1 9 / 9
—_ < — oo oo
S d dx + Q/RSWU\ dr < 5(||”||L +ni)Ix(e)|Zs o Ve|*d
c 2 2 2
< = m \Y% . :
< 5 1+ na) max [x(c) /Rgl o|*dzx (2.14)

For (2.3)3 on u, one can use the Hardy’s inequality [22]

/ I 4o < C||Vnl]?

|z[?

to get

C 2
th/ fuf2de + 2 / Vu|2dm§(sup|x|¢(t,x)|> / IVn|2dz. (2.15)
3 vV \ tz R3

By choosing the constants d; > 0, do > 0 large enough such that

(14n2) max |x(@, 2

s C %
) 0<e<C 4

C 2
o > 2
L > € (swplalote. o))

the linear combination of (2.13), (2.14) and (2.15) yields

1d dsd
77/ (lu]? + doo® + didac?) da + 5/ |Vu|?dz + i/ Vo |?da
2dt Jgs 2 Jps 4 Jps
dydap 2
+— |Vel|dx + dids | k(c)e(o + neo)dx < 0. (2.16)
2 R3 R3

For the second step, we make estimates on the high-order derivatives of (o,¢,u). Take a with
1 < |a] < 3. Applying 9* to (2.3)2, multiplying by 0%c and then integrating, one has

m/ 0] dx—l—,u/ VO e2dz + K (0 )/ (0 + noo)|0%cda
R3

= Z Cﬂ / 9 By - VO*cd® cdx — Z Cﬁ / 9 BedPcd cdx

B<a f<a

— [ 0%[(k(c) — K (0)c)o]0%cdx — no | 0%(k(c) — K'(0)c)0%cdu,

R3 R3
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where from the Cauchy-Schwarz inequality, (2.10) and (2.12), the right hand side is bounded by
Z / |0%c|*dz.
1<|,3\<4
Then, since € > 0 can be small enough, after summation over 1 < || < 3, one has

Z /|80‘c|2dx—|—f Z /|V5”‘c|2dx

1<\ | <3 1<]|a|<3
+E©0) Y / (0 + 150)|0%c|?dz < Ce||Ve|?. (2.17)
1<\a|<3

Similarly, it follows from (2.3); that

2dt/ |0%a| dx—|—5/ IVo%o|*dx

= Z Cﬁ 8o‘7ﬁu V%0 d odr + 0%(x(c)oVe) - VO%odx
B<a R3

+ne [ 0%(x(c)Ve) - VO%odz,
R3

which is bounded by
1)
/|va%|2dx+ce 3 /|aﬁa|2dx+0(n +1) Z/ VOB e2da.
1<|B]<4 181<3

Then one has

Z /\8("0| dx—i—f Z /\V@“UPdm

1<\ I<3 1<\a|<3
< Ceé? / Vol*dz + C(n2, +1) Y VOl c|?da. (2.18)
|6l<s /&

For 0%u, it follows from (2.3)3 that

1d

- 0“u|*dx + 1// Vo“ul|?dx

2dt Jgs 0%l RS | |

=y > ¢ / 0 u;0°00u;0%u;dx + | 9°(Vod) - 9%udw,
B<a ij R

which is bounded by

o, 12 e 3,12
4/(\va W +[0°u)ds + 02 Y /\au| do

1<|8]<3

—|—C’sup||¢ ||2 3,00 Z/ |VoPo|?da.

1B1<3
Thus one has
/ \8au|2dx+ / |VO%u|?dx
1<| <3 1<|a|<3
( + Ce?) / |Vu|2dx+C’sup||¢ HWSOO Z / |VoPo|?da. (2.19)

1B81<3
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Now, by choosing ds, d4 large enough such that

d d
T2 OO, T > CsnZ +1),

then the linear combination (2.17) x d4 + [(2.18) x d3 + (2.19)] leads to

1d N , X ,
sa 2 Ca/R3 0%(0,c;u)Pde+ A > /R 10%(0, ¢, u) |Pd

1<|e| <3 2<|a|<4

+AE'(0) Z /]1@3 (0 + neo)|0%c|?dx < C/]R3 IV (0, c,u)|*dz, (2.20)

1<|a|<3

for some positive constants C, and A. Therefore (2.11) follows from the further linear combination of
(2.16) and (2.20) and the time integration over [0,7]. This completes the proof of Proposition 2.1. [

2.3 Proof of local and global existence

This subsection is devoted to the proof of Theorem 2.1. We construct the solution sequence (n?, ¢/, u/) >0
by solving iteratively the Cauchy problems on the following linear equations

oI Tt +d - VIt = §ARITL — V- (x()nIVeI T,

Ot + VI = AT — K (0)n? Tt — [k(¢?) — K'(0)c?nd ™,

Oyt +ud - VIt + VP = pAw !t — nd Ve,

V-wtl =0, t>0,2€R3,
with

(nI L I It 2o = (no, co, ug), = € R3,
for j > 0, where (n° % u®) = (nw,0,0) is set at initial step. In terms of the perturbation o/ =
n’) — ne, the above Cauchy problems are reformulated as
00t — SAGTHL 4 ngox(0) At = —ud - VoIt — V- (x(c?) oI Vi th)
eV (&) ~ (O,
0T — AT + n K (0)IH = —ud - VIt — K/(0)o7 ¢/ 1
() — K (0)] (oo + 07+,

Ot + VPITL — pAItl = —d - VIt — 69V g,

V-wtl =0, t>0,2€R3,

(2.21)

with
(Jj+lacj+17uj+1)|t:() = (0’07007’[1,0)7 T e Rga
for j > 0, , where (¢°,c%u®) = (0,0,0) holds. In what follows, let us write W7 = (n?, ¢/, u’) and

Wo = (00, o, ug) for simplicity. Then, one has

Lemma 2.2. Let all conditions in Theorem 2.1 hold. There are constants e > 0, T7 > 0, M; > 0
such that if |[Wo| gz < €1, then for each j >0, W7 € C([0,T1]; H?) is well-defined and

sup [|W7 ()]s < My, j>0. (2.22)
0<t<T,
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Furthermore, (W7);>o is a Cauchy sequence in the Banach space C([0,T1]; H®), the corresponding
limit function denoted by W belongs to C([0,T1]; H3) with

sup W (t)||g= < My, (2.23)
0<t<Ty

and W = (o,¢c,u) is a solution over [0,T1] to the Cauchy problem (2.3)-(2.4). Finally, the Cauchy
problem (2.3)-(2.4) admits at most one solution in C([0,Ty]; H®) satisfying (2.23).

Proof. First of all, we prove (2.22) by induction. The trivial case is j = 0 since WY = 0 by the
assumption at initial step. Suppose that it is true for j > 0 with M; > 0 small enough to be
determined later. To prove it for j + 1, we need some energy estimates on W71, From (2.21)y, it
holds for any |a| < 3 that

1d . .
Z 25 FL12 a _j+1112
510707 TP +8lvate ™
=— [ 0% - Voi™0% I de + nox(0) [ VU VoI de
R3 RS
+ [ )TV I 4 ne [ () — x(0)) VTV de,

R3 R3
where the r.h.s. is further bounded by

Cllw s Vo [ + CIVO* [ V%07
+Clo? |12 |V |12 [ Vo | + Clle s [V 1 [V s

Then, after taking summation over |a| < 3 and using the Cauchy inequality, one has

1d, . .
5ol B+ AV s

<OV s + Cli(o?, & u?) 3 [ V(07 H, ) [ . (2.24)

Similarly from (2.21)3 and (2.21)3, one has

1d, . .
5l s + AV s
< Cll s + Cll(@? ) [3gs |V (07, F ) 1y, (2.25)
and
Ld, i1 J+1)2 3|12 7|2 J+12
S g™ s + MV s < Cllo? s + Cllu? [ [ V™ s (2.26)

Taking the linear combination of inequalities (2.24), (2.25) and (2.26), one has

1d, . . . PR
3 377 s+ dlle s + w7 ) + AV (7 & u ) s

< C”(ij CJ)”%IJ + CH(O’j, Cjﬂ UJ)”%N Hv<(7j+17 Cj+17uj+1)‘|%{37 (2'27)

for some constant d > 0 large enough. Further, after taking time integration, it holds that
W @) + 2 [ ITWI(5) rnds < CWallhs +C [ W) [Fpads
0 0

t
e / W9 (5) 25 [ VW1 ()| 2podls,
0
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which from the inductive assumption implies
WAL (@) |3 + A/ VW7 T (s)||3sds < Cei + CMPTy + CMf/ VWt (s)|3ads,
0 0

for any 0 <t < Tj. Now, one can take properly small constants e; > 0, 77 > 0 and M; > 0 such that

t
W7 (1) + A/ IVWIH (s) || Fads < M7, (2.28)

0
for any 0 < ¢ < T3. This implies that (2.22) holds true for j + 1 if so for j. Hence (2.22) is proved for

all 7 > 0.
Next, define the equivalent energy functional £(W7T1(t)) by

EWFHL (1)) = 07+ |3s + )l 2 + 0+ |2,

where the constant d > 0 is given in (2.27). Similar to prove (2.27), one has

EWITI(1)) — E(WIT1(s))] = / "L wi6))as

do

t t
SC/ IIWj(f))II%deC/ (L+ W (O)13) VW (6) 1350
t
gCMf(t—s)+C(1+Mf)/ VWY (0)]|3:db,

for any 0 < s <t < Ty. Here, the time integral in the second term on the r.h.s. is finite due to
(2.28), and hence £(WJT1(t)) is continuous in ¢ for each j > 0. On the other hand, from (2.25) and
(2.26), the same argument can be applied to ¢/*! and w/*! so that both ||[c/T1(¢)||? and ||u/*1(¢)]?
are continuous in ¢, and so is ||o7T!(¢)||?. Therefore, ||[W(t)||% is continuous in time for each j > 1.
In order to consider the convergence of the sequence (W7),;>0, let us take the difference of (2.21)
for j and j — 1 so that it gives
¢ (07Tt — 09) — A(09H — 7)) + N X (0)A(?TL — ¢)
— Wl V(o — o7) — (] — 1) - Vo
=V () V(IH = )] = V- [(x(¢))o? = x(IH)a? 1) V]
—10sV - ([x(¢) = X(OIV(F! = 7)) = nosV - ([x(¢!) = x (V)
O (9T — 7)) — pA(I T — &I) + noo k' (0)(IH — ¢7)
=—ul V(T — ) — (v —u?™Y) - VI — K (0)o (I — &) — K (0) (07 — 077 1)ed
— [k (O)dbdn(0THE — o) — [, [T R(0)dbdno?,
O (Wt — ) + VPIHLI — yA(uI T — ul)
=—u -Vt —uw!) — (W — w71V — (67 — 0771V,

V(W —wl) =0, t>0,7€R3.

By using the same energy estimates as before, one has

1d , . . ‘ , ,
§£5(W”1 — W)+ N[VWIH — W) Fs < W — W[

+C[W = W[ [V (W7, W) [Fys + W, W) |3 [V (W — W) s
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The further time integration gives
t
W7 (t) = W2 (1) 13 + /\/ IV (W7 (s) = W (s)) | 7sds
0

t
<C(L+ M)y sup  [[W(s) =W/ (s)| s +CM12/ V(W7 (s) = W (s))|[3sds,
0<s<Ty 0

for any 0 < ¢ < T3, which by smallness of 77 and M; implies that there is a constant A < 1 such that

sup ||[WIHH(t) = W (t)|lgs <A sup  [[W7(t) = WL (t)] g, (2.29)
0<t<Ty 0<t<Ty

for any j > 1. It can be seen from the above inequality that (W7);>¢ is a Cauchy sequence in the
Banach space C([0,T1]; H3). Thus the limit function

m

W =W+ lim » (Wt —w/)

7=0
indeed exists in C([0,T1]; H?), and satisfies

sup ||W(t)||gs < sup liminf [|[W7(¢)]| s < M.
0<t<Ty 0<t<Ty J—°

Finally, suppose that W and W are two solutions in C([0, Ty]; H?) satisfying (2.23). By applying
the same process as in (2.29) to prove the convergence of (W7);x¢, one has

sup [[W(t) = W(t)|[ms <A sup [W(E) — W(t)]|us
0<t<T,

0<t<Ty

for the constant A < 1. Hence, W = W holds. This proves the uniqueness and thus completes the
proof of Lemma 2.2. O

Proof of Theorem 2.1: Choose a positive constant
M = min{eo,el},

where ¢y > 0 and €; > 0 are given in Lemma 2.1 and Lemma 2.2, respectively. Further choose initial
data Wy = (00, o, ug) such that

Wol| grs
Woll < 5Aer.

where Cp > 0 is given in Lemma 2.1. Define the lifespan of solutions to the Cauchy problem (2.3)-(2.4)
by
T = sup{t; sup [W(s)|lms < M}.
0<s<t

Since M
[Wollgs < <5 <M<a,

o 2\/ 14 C
then T" > 0 holds true from the local existence result Lemma 2.2 and the continuation argument. If
T is finite, it follows from the definition of 7" that

sup |[|[W(s)|[as = M,
0<s<T

which is a contradiction to the fact from uniform a priori estimates that

M+/Cy

0 <

I=or=a

M
0sup W (s)lzs < v/ ColWo -
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Therefore, T = oo. This implies that the local solution W (t) obtained in Lemma 2.2 can be extent to
infinite time. Thus, the Cauchy problem (2.3)-(2.4) admits a solution W = (¢, ¢, u) in C([0,00); H?)
with 0 + ny > 0 and ¢ > 0, and uniqueness of solutions also follows from Lemma 2.2. Finally, (2.6)
follows from (2.11). This completes the proof of Theorem 2.1.

2.4 Proof of rates of convergence

Throughout this subsection, we suppose that n, = 0, all conditions in Theorem 2.1 hold and also

(o, c,u)(t)||3s —I-)\/O /R?»U k(c)e+ k'(0) Z |0%c(s)|? | dzds

1<[al<3
t
+)\/ V(0 ¢, u)(s)|2pads < Ce
0

for any ¢ > 0, where € > 0 is a small constant. For later use, let us define the rate index -, 4 by
31 1
Yp,a = 2o\q p)’

Proof of Theorem 2.2: It is divided into three steps corresponding to the estimates of the time-
decay rates for ¢, and u, respectively.

Time-decay of c. When ne = 0, (2.3)2 also reads

forany 1 < ¢ <p < .

Oc+u-Ve— pAc+ k(c)o =0. (2.30)
Take 2 < p < co. Multiplying the above equation by pcP~! and then integrating, one has
d 4 -1
—/ cPdx + M/ |VeP/2)2dz < 0. (2.31)
dt R3 p R3
Notice that since k(c) > 0 and o > 0, (2.30) also gives
le(®)llzr < lleollzr (2.32)

for any ¢ > 0. Thus (2.8) can be proved by using the method in [20]. Here, for completeness, we give
the proof of (2.8). Let o > 0. Multiplying (2.31) by (14 ¢)® and taking integration over [0, ¢], one has

e P 4:“’(1)71) ¢ $)® Cp/ZS 2 S
(T+6)%] (t)||Lp+7p /0(1+ )V =(s)]°d

t
< laallfy o [ (15 9% (o) o (233
0

Recalling the interpolation inequality

2y

1
1F e < VLA o | £l 2
for any 2 < p < oo and 1 < ¢ < p, one has

t
o [ (1 9 els) [ ds
0

t
Sc/ (1+t)a71||VCP/2||QZWP"1/(1+pVP’q)||C(5)H;2/1(1+p7p'1)d5
0
t

K C
<o @ Ive s+ S [l ds
0 0

t

c

< n/ (1 97 [Ve2(s) s+ el (14 )77, (2.34)
0
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for any n > 0, where the Young inequality pvy,1/(1 + pyp1) +1/(1 + pyp,1) =1 and (2.32) were used
and a > py,1 was supposed. Therefore, (2.8) for 2 < p < oo follows from (2.33) and (2.34) by taking
1 > 0 small enough. (2.8) for 1 < p < 2 follows from the interpolation inequality

lelzo < lell22 " le|2e=27e,

Time-decay of o. Recall the equation of o when n, = 0:
0o +u-0—35Ac=-V-(x(c)oVc).

Similar as in (2.31), for 2 < p < o0, one has

d 46(p—1
Lol + L= o0 <pp—1) [ xeTe o Vs
R3

< C||Vel|za|o®/?|| s ||o”/ >~ Vo]
< C||Ve||g | Va?/?|?
< Ce|Vo?/?|?,

which implies by the smallness of € that
d 46(p—1)
Sl OIL, + — IVaP2(8)|* < 0.

Since |lo(t)||rr < ||oo||pr for any ¢ > 0, (2.7) for any 1 < p < oo similarly follows.

Time-decay of w. In order to obtain the time-decay rate of u, we first consider the time-decay of
high-order derivatives of (o, c). The high-order energy estimates (2.17) and (2.18) give

d
V(@ 5z + AV (e, )5 < ClIV(o,¢)|*. (2.35)
One can use the spectral analysis of the classical heat operator to get the time-decay of ||V (a,c)||*.
For this purpose, one can write o, ¢ as
t
o(t) = Aoy + / B2 (_y . Vo — V- (x(c)aVe))ds, (2.36)
0
t
c(t) = e"Bleg + / eHAE=3) (. Ve — k(c)o)ds. (2.37)
0
Recall
0™ AR || < Cl Sl onmm (14 1) 772072, (2.38)

for 1 < p < 2 and integer m > 0. Then, for 1 < p < 2, applying (2.38) to (2.36) and (2.37), one has
Vo (@)l < ClloollLonm (1 4+ 8) 12071/
+C /otﬂ b= ) (- Vol o + IX(©oVellpnge)ds
< Clloollprnm (1 +1) 712071/

+C’e/0t(1+t—s)5/4|V(U, ¢)(8) | ds, (2.39)
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and

IVe@)l| < Clicollzona (1 +8) 7722712

t
+c/ (41— 5)"5/(ju- Vel prrge + |60 ] g )ds
0

t
< C\|co||L1mH1(1+t)—m—1/2+ce/ (1 4+t —s)74|Ve(s)| g ds
0

+C(1 4 )74 collprnrzlooll iz
Define the high-order energy £(t) and its weighted norm € (t) by

E0) = V. )Olfn. Exlt) = sup (1+5)720 (),

Then, (2.39) and (2.40) implies
IV (e, )0l < C1L+ )72 V2 (K + e/Ex (1)),
where K, is denoted by
Ky, = |[(00, co)llLrnm + lloollinrzllcoll zinre-
Therefore, by the Gronwall inequality, it follows from (2.35) that
E(t) < E(0)e M + c/t e M|V (o, ¢)(s)]|?ds
<CE0)+ K, —|—06500(t))(1 +t) 7

which implies

Exo(t) < C(E(0) + Kf) +e€x(t)),

(2.40)

for any t > 0. Since € > 0 is small enough, £, (t) is uniformly bounded in time and hence, from the

definition of £, (t), it holds that
IV(e.e) ()2 < CUIV (00, o)l = + Kp) (L +8) 7720712,

for any 1 < p <2 and any ¢t > 0.

(2.41)

Next, we use the same method to deal with the time-decay of high-order derivatives of u. Define

the projection operator P by
P=I1-VA~lv,

where I is the identity. Applying P to (2.3)3 yields
ou — vAu = —=P(u-Vu) — P(aVe).
Notice that PV (o¢) = 0, and hence
P(oV¢) = —P(¢Vo).

(2.42) can be written as

t
u(t) = e"ug + / A=) (—P(u - Vu) + P(¢Vo))ds.
0

Let 1 <p<2and 1< q<pwith g close to 1. Then, it holds that
IVu@)ll < Clluollons (1 + )72~ /2

t
+C/ 1+t —5) 72 2(|P(u- V)| panm + [P(V0)| anm )ds
0

(2.42)

(2.43)
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From the Riesz inequality, ||Pf||- < C| f]|L- holds for any 1 < r < 0o, and thus one has
IP(u- Vu)llranm + [P(Vod)Lanm < Cllu- Vullanm: + Cll¢Vollanm .
Here, for H'-norm, it holds that
- Vulgr < Cel[Vul g1,
l9Volm < ClIVela sup [¢)llw,
and for L-norm, it follows from the Holder inequality that
- Vaullpe < [|Vull - [Jull 20re-0 < ClIVull - [Jufl gz < Cel|Vul,
l9VollLe < Vel sup ()20 -,
which imply that
IP(u- Vu)llLanm + [P(@Vo)|Lanm < CellVullm + Cy|| Vol (2.44)

where Cy, only depends on the L (R™; L24/(2=9)(R3) N W 1°(R3))-norm of ¢. Thus, (2.43) together
with (2.41) and (2.44) give

IVu(@)ll < C(luoll onms + Ko)(1+ )20~/
¢
JrCe/ (14t — )20 2| Vu(s)|| g ds. (2.45)
0
From the high-order energy estimates, it holds that
d
V(@ cw)®ll: + V(e e,w) () [5s < ClIV (0, ¢, 0] (2.46)
Therefore, similarly as before, by using (2.41), it follows from (2.45) and (2.46) that
IV (o, ¢, u) ()]l = < Cllluollrms + Ko)(L +t) 712012, (2.47)
Then, similarly to (2.45), one has
[u@®l < ClluollLrar2(1+1)772

+c/0 (1+t— 5)"2a(e|| Vu(s)|| + Cy|[ Vo (s)])ds. (2.48)

Since 1 < p < 6/5 implies 72, + 1/2 > 1, then (2.9) follows from (2.47) and (2.48). This completes
the proof of Theorem 2.2.

We conclude this section with a remark on the time-decay rates of solutions when no, > 0 as
mentioned in Remark 2.2. In fact, the linearized part of the system (2.3) reads

0;0 — 0A0 + noAc =0,
Orc — pAc+ nook'(0)e = 0,
Ou+ VP —vAu = —oVo,
V-u=0,

for t > 0 and x € R3. Thus, if £/(0) > 0 holds, then ¢ decays exponentially in time, and otherwise it
decays like a heat kernel. Moreover, the time-decay of ¢ in turn leads us to obtain the time-decay of
o and then u for which the decay rate in time is algebraic.
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3 The coupled Chemotaxis-Stokes equations

3.1 Global weak solutions with large data

In this section, we are concerned with the Cauchy problem on the coupled Chemotaxis-Stokes equations
in Q =R
on+u-Vn=56An—V - (x(c)nVe),

Oc+u- Ve = pAc— k(c)n,

(3.1)
(‘3tu + VP = vAu — T'I/V(b,
V-u=0, t>07x€R2,
with initial data
(n, ¢,u)|i=0 = (no(z), co(x),up(x)), = € R (3.2)

Notice that throughout this section, we shall suppose that the spatial domain is two dimensional and
the study in the case of three space dimensions are left for future. Instead of the perturbation theory
in the presence of convective terms developed in Section 2, in what follows we shall consider the non-
perturbation existence theory for the above Cauchy problem when the initial cell density no(x) has
finite mass. Actually, under some conditions, the global existence of weak solutions can be established
provided that the strength of the potential function ¢ is weak or the initial substrate concentration
¢o(x) is small in some sense.
First of all, let us give the definition of weak solutions.

Definition 3.1. (n,c,u) is called a weak solution to the Cauchy problem (3.1)-(3.2) if the following
two conditions hold:

(i) n(t,z) >0, c(t,z) >0, t > 0,2 € R%, and for any T > 0,

n(1+ |z| + |Inn|) € L>(0,T; L'(R?)), Vy/n € L*(0,T; L*(R?)),
c€ L>(0,T; L*(R?) N L>=(R?*) N H'(R?)), Ve € L?(0,T; L*(R?)),

ValVel € (0, T; 12 (8%)) (33
u € L*>(0,T; L*(R?)), Vu € L*(0,T; L*(R?));
(ii) ¥V ¢ € C5°([0,00) x R?),
/ / n(Oyp + 6Ap)dxdt + / / nu - Vodzdt
0 R2 0 R2
+/ / X(c)nVc-Vgodxdt—l—/ no(x)p(0, z)dx = 0, (3.4)
0o Jre R?
/ / c(Opp + pAp)dzdt + / / cu - Vipdxdt
0 R2 0 R2
—/ / k(c)npdzdt + / co(z)p(0,2)dz = 0, (3.5)
o Jr? R?

and V3 € C([0,00) x R2) with V-3 =0,

/ / u - (Opp + vAP)dxdt — / / nV¢ - pdxdt + / uo(x) - p(0,z)dz = 0. (3.6)
0 R2 0 R2 R2

Next, to state the global existence results, the following assumptions are needed:

(B1) x(c) >0, X(¢) 0, ¥'(¢) > 0, 4 (£3) <0;
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(B2) ¢ =¢(z) >0, r € R?, Vo € L>°(R?), and

sup w(z)|Vo(z)| + sup w?(z)| V3¢ (z)| 3.7)
zER2 TER?

is small, where w(z) = (1 + |z|)(1 4+ In(1 + |z|));
(B3) (ng,co,up) satisfies

no(1 + |z| + é(x) + |Inng|) € LY(R?),
co € LY(R*)) N L¥(R?), VU¥(cy) € L*(R?), wug € L*(R?),

and ||co||pa is small, where

U(e) = /OC :Eji ds. (3.8)

If the size of ¢ is not small as described in the assumption (B2), we postulate another class of
assumptions in which smallness of ¢y in L is essential:

(C1) K'(c) > 0;
(C2) ¢ =¢(z) >0,z €R?, V¢ € L(R?), and

sup w(z)|Ve(z)| + sup w?(x)|V3¢(x)| < oo,
zeR2 zEeR?

where w(x) is given in (3.7);

(C3) (no,co,up) satisfies

no(1 + |z| + é(z) + |Inng|) € L*(R?),
co € LY(R?) N L®(R?) N HY(R?), wuo € L*(R?),

and ||co|l L~ is small.
Now, the main result of this section is stated in the following

Theorem 3.1. Under the assumptions (A)(B1)(B2)(B3) or (A)(C1)(C2)(C3), the Cauchy prob-
lem (3.1)-(3.2) admits a global weak solution (o, c,u).

The proof of Theorem 3.1 will be carried out as follows. In the next subsection, on the basis of
two classes of different assumptions given in Theorem 3.1, for any smooth solutions to the Cauchy
problem (3.1)-(3.2), we derive some Lyapunov inequalities in order to obtain the natural a priori
bounds uniformly in time described in (i) of Definition 3.1. And then, Theorem 3.1 is proved in
Subsection 3.3 due to the usual approximation and compactness argument. Precisely, to establish a
complete proof, we firstly regularize initial data (n§, ¢, u§) with n§ € L%(R?), ¢§ € H'(R?) N L>(R?)
and u§ € H?(R?) for e > 0. Then, we obtain the global existence of solutions to the corresponding
Cauchy problem with the prescribed regularized initial data by designing a mapping over a proper
functional space and further applying the Schauder fixed point theorem with the help of the Aubin-
Lions compactness method. Finally, based on the obtained a priori estimates, we deal with the
existence of weak solutions by passing to the limit € — 0 so as to conclude the proof of Theorem 3.1.
Here, we remark that Lemma 3.1 and Lemma 3.2 about the uniform a priori estimates also hold for
higher space dimensions, and two space dimensions play a key role in the compactness argument when
passing to the limit.
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3.2 Uniform a priori estimates

The main goal of this subsection is to provide some uniform a priori estimates on any smooth solution
to the Cauchy problem (3.1)-(3.2) under the assumptions (A) and (B1)(B2)(B3) or (C1)(C2)(C3).
One can achieve this goal if the strength of the potential function ¢ is weak or L°°-norm of ¢ is small.

Lemma 3.1 (case of weak force). Under assumptions (A)(B1)(B2)(B3), any smooth solution
(n,c,u) to the Cauchy problem (3.1)-(3.2) satisfies that

n(t,x) >0, c(t,z) >0, t >0,z € R% (3.9)
@l = linollzr, ¢ 205 supfle(t)llze < lleollr,  for any 1< p < oo, (3.10)
and
t
+/ Dy(s)ds < £1(0), (3.11)
0

for any t > 0, where the temporal free energy functional £1(t) and its dissipation rate D1(t) are given
by

_ 1 2, 1 L e
&i(t) = /R? <nlnn+ 2\V\I!(c)| + )\1/Wn¢+ 2)\1’w/|u\ >dx,

1) |Vn| )\() 2 )\1/1/ 4 1 / 2
Di(t) = = dr + — VU|*dr + — V¥ dxr + —~— Vu|“d
1() 2‘/]1{2 n + 2 2n| ‘ v 2 Rzl | x+2)\1u ]R2| U| .

A (C)axpaq/

NG dx,

with constants A\g > 0 and Ay > 0 depending only ||co||co. Moreover, (n,c,u) satisfies (3.3) for any
finite T > 0.

Proof. Firstly, it is straightforward to obtain (3.9) and (3.10) as before. To prove the Lyapunov
inequality (3.11), we claim that the following two identities hold:

2
%/w <nlnn+;|V\Il(c)|2> d;zc—l—c?/R2 @dm

2
X' (©)k(e) + x(e)k'(c) . k(c)
+/Rz 2x(c) ,|0:05%¥ — (6)8\116\11 da
B N ORI -
2 /]R a2 (X(C)) [VU[id ZJ:/R ;0,0 Wdz, (3.12)

and

% (n¢+;u|2> dx+u/ |Vu|2dx:5/ nA¢dr + [ Vk(c)x(c)nVV -Vedr,  (3.13)
R2 R2 R2 R2

for any ¢t > 0. In fact, the identity (3.13) directly follows from the equations (3.1); and (3.1)3 and
integration by parts. Here, notice that ¢ is independent of time ¢, and the definition (3.8) of ¥ was
used. To prove (3.12), by the definition (3.8) and the equation (3. 1)2 of ¢, U = U(c) satisfies

AT+ = 1/ c|v\m2
C

O +u-VU =g — ny/k(e)x (o).
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Applying V to the above equation, multiplying it by V¥ and then integrating, one has

d [k(c)
U2d 20|2dx ﬂ/— U[2ATd
2dt/ VY| eru/ V=Y tH 2dC X(c)|V | v

=— g 8iuj8i\113j\11dx+/ VEk(e)x(e)nAUdz.
— JRr2 R2
ij
On the other hand, as before, it follows from (3.1); that

2
i nlnndx + 6 mdw
dt R2 R2 n

= / x(c)Ve - Vndz
R2
VE(©)x(e)VT - Vndz,
R2
which by the further integration by parts, gives

\Vn\2

R2

d
ﬁ/gnlnndm—l—d

\/ nA\I/dx—/ = VK z n|VO|2dz,

Adding (3.15) to (3.14), one has

2
%/ <n1nn+ |V\I/|2>d +5/ [Vnf + / |V |2dx
Rz

d [k(c 5 d k(c) ,
+M‘/Rz dc\/;|vq, A\Ildx—‘r‘/RQ de k(C)X(C) X(c)n|V\Il| dx

= — Z 6Z‘Ujai\1’8j\1/dl’,
R2

where from the assumptions (A) and (B1), it holds that

Noticing the identity
V- ([VI*VT) = |[VI2AT 4 V(|VT]?) - VI

it follows from integration by parts that

d [k(c) 9 k(c)
— | —=|VY|*AVdr = —
/Rz de \l x(c) Ve de ,u/ dc? \/ x(c) |V

_ k(c)
2 Z/ de\ (o) L0500 V.
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(3.14)

(3.15)

(3.16)



22 R.-J. Duan, A. Lorz and P. Markowich

Therefore, it holds that

,L/ |V2\IJ|2dx+u/ 4 @Wm%xpdx

R2 r2 de '\ x(c)

:MZ/ |a-a-x1/|2—2i ()8\118\1188\11—— ko) c|a\1/\ 0,02 | d
 Jr2 v de \| x(¢) x(c) \ x(¢)

2
d [k(c)
0050 = 2\ @ VOV

_1 d* k(c) 4
do / vl (3.17)

where we used the identity

2
d c c c 1 d2 c
de\l x(c) d02 (e) \ x(c) 2 ch x(e) )’

Thus, putting (3.17) into (3.16) yields the desired identity (3.12).
Now, based on the identities (3.12) and (3.13), one can prove the Lyapunov inequality (3.11). In
fact, let us denote cpr = ||cgl| L~ and define
Ao - X (0)k(c) + x(c)k'(¢)

= min ,
0<c<enm ZX(C

. 1d* [k(c)
ML= i o e (X@) !

where by the assumptions (A) and (B1), Ao > 0 and A; > 0 hold true. Thus from the identity (3.12)
and the Cauchy-Schwarz inequality, one has

2
4 (nlnn+1V\If(c)|2) dz+5/ [V ——dx +/\0/ n|VV|?dx
dt R2 2 R2 n R2
0;0; ¥ di kE;a\ya\y dx +—/ |V |4
< Vu|*dz. 3.18
<o IV (3.18)

Take €4 > 0 and suppose
sup w(z)|Vo(x)| + sup w?(2)|A¢(z)] < €.

Then similarly, from (3.13), one has

%/]1@ (n¢+ ;u|2> dx + V/]R? |Vul|*dx

§(56¢/]Rz u:{:f) 2dx+6¢ <0§scu§12M k:(c)x(c))lm/ \(f) Vn|V¥|dx

SUPo<c<c,, k(€)X (C) 4 |Vn|? )\0)\1“1// )
< 3\ v 1
< <5e¢ + oA €4 /R2 " dx + 5 . n|VU|<dz, (3.19)

where one used the Hardy inequality over R?

/RQ\/H

w(x)

[Vnl?

dx<C/ /7] dx<C/
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for w(z) = (14 |z|)(1 + In(1 + |x])). One can choose €4 > 0 small enough such that

¢ SupOSCSCM k(C)X(C) 62 < é
¢ 2 A1 v -2

A v

Therefore, (3.11) follows by multiplying (3.19) by 1/(Apv) and then adding it to (3.18). Thus (3.11)
is proved.

Finally, we prove that (n,c,u) satisfies (3.3) for any finite T > 0. The key point is to obtain the
bound of the first-order spatial moment of n(¢, z). For this purpose, multiplying (3.1); by the smooth
function (x) = (1 + |2|?)'/? and taking integration, one has

4 (x)nd:c:/ nu~V<x>dm+5/ nA(x)dx + \/ c)nVu .
R? R? R2

dt

Next, we estimate each term on the r.h.s. of the above identity. Notice that |V (z)||r and ||A(z)| ze
are finite constants. For the first term, it follows from the Cauchy-Schwarz inequality, Sobolev in-
equality and the mass conservation for n that

/ - Vipds < V(@) |z [l zellullzs < CIVARullze < OVl |9yl fuls
R

C”nOHL

< e Vval* + lull?,

where € > 0 is a small constant to be chosen later. For the second term, it is straightforward to use
the mass conservation for n to obtain

5/ nA(z)dr < 0||Ag||L=|n|rr < Cd|nollL:-
R2

For the third term, it follows from the Cauchy-Schwarz inequality that

[ V@V Vs < dyavel+ < (s x(@ ) V@,

0<c<cpm

Collecting the above estimates, it therefore holds that

d C C n 1
o <x>ndx<ca||no|L1+( sup x<c>) eyl o + It e,
dt Jp2 € \0<c<cu
+e ([[Vyv/nli2 + [VrVE|?). (3.20)

On the other hand, recall from the proof of (3.11) that for the free energy functional & (¢t) and the
corresponding non-negative dissipation rate Dj(t), one has

d
%81 (t) + Dy (t) <0, (321)

for any ¢ > 0. Now, let us define a modified temporal functional £;(¢) from &;(¢) by
EFW) =&@)+A | (2)ndx, (3.22)
R2

where A > 0 is a large constant to be chosen later. We claim that as long as A > 0 is large enough, it
holds that

X (1) ~ /R [n(lnn| + (2) + ¢(x)) + VU + |uf?] dx, (3.23)



24 R.-J. Duan, A. Lorz and P. Markowich

where A ~ B means that C1B < A < C3B holds for two generic constants Cy > 0 and Cy > 0. In
fact, this follows from the identity

1
/nlnnd:v:/ n\lnn\dfo/ nln —yxp<1dz,
R2 R2 R2 n -

and the estimate
1 1 1
0< nln —x,<1dz = nln —x.— (2 <pdT + nln —x, <o dz
R2 n - R2 n - R2 n -
< / (zyndz +C | n'/?x,coodr
R? R? -

S/ (x)ndx + C
R2

<<1+ < )/ (z)ndz,
Inollzr / Jea

where ||ng||L1 > 0 has been assumed without loss of generality and the mass conservation law for n
was also used. Then, one can fix the constant A > 0 in (3.22) large enough, depending only on the
total mass ||ngl/p1 of cells, such that (3.23) holds. Recall the definition of D (¢) in Lemma 3.1. Then,
by letting € > 0 small enough, the linear combination of (3.20) and (3.21) yields

d_. 1
%51 (t) + 57)1(75)

CA CAln 1
< ol + S (swp x(@)) IVAn)? + el g, (3:24)

SCxCMm

for any ¢t > 0, where (3.23) was used. Recall that from the equation (3.1)s, it follows that

t
e L1 +/ [k(e)nllLrds < leoll 1,
0

for any ¢ > 0. Then, applying the Gronwall inequality to (3.24), one has

CAT

EF (1) < EF(0)e < Imollur

t cA ALy |
+ CAS|no|lpr + — | suwp x(e) | |k(e)n||p: | dse < Imollet
0

0<c<cm

CA cazy,
S |:51+(0) +CA§H7’L()||L1T+ ?”COHLl sup X(C):| 6012 H OHLI’

0<c<cm

for any 0 <t < T. Therefore, the time integration of (3.24) gives
t
EF @) +/ Di1(s)ds < C(ng, co,ug, T) (3.25)
0

for any 0 < ¢t < T, where C(no, co,ug,T’) is a finite constant depending only on 7' and bounds of
(ng, co, ug) appearing in the assumption (B3). Finally, similarly as before, from (3.1)2, one has

t
le(®)II? +2u/0 [Ve(s)llds < leoll?, (3.26)

for any ¢t > 0. Notice

|V¥(c)]? = :ESWCP > \3|Ve|?, (3.27)
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where from the assumptions (A) and (B1), A5 is a positive constant defined by

Ay = ming<e<e,, X(¢) <0
maxo<c<ey k(c) '

Hence, (3.3) follows from (3.25), (3.26) and (3.27). This completes the proof of Lemma 3.1. O

Lemma 3.2 (case of small ¢g). Under assumptions (A)(C1)(C2)(C3), any smooth solution (n,c,u)
to the Cauchy problem (3.1)-(3.2) satisfies that

n(t,x) >0, c(t,x) >0, t >0,z € R
In(®)||cr = lInollzr, €= 0; sup|le(®)]re < |lcollpe, for any 1 <p < oo,
>0
and

t
gg(t) + )\/ DQ(S)dS S C’(||n0 In ’17,0||L1 + ||C()||%11 + ||’U/0||%2), (328)
0

for any t > 0, where the free energy functional E2(t) and its dissipation rate Da(t) are given by

Ex(t) = / n(nn + Ad)dz + A(llcl2n + [[ull?)
R2
Do(t) = [VVal* + Vel F + Vel + [vave|? + [ Vul]?,
with A > 0 a small constant. Moreover, (n,c,u) also satisfies (3.3) for any finite T > 0.

Proof. 1t suffices to prove the Lyapunov inequality (3.28) since the rest estimates can be obtained
similarly as in the proof of Lemma 3.1. To the end, we still denote cpr = ||co||pe. Firstly, similarly
as before, from (3.1);, it holds that

2
i nlnndr + 9 de _ / (O)Ve - Vndz
dt Jrz rR2 N R2
) |Vn|? 1 , ;
< - —
T2 /Rz PR 02 x(e)] /]R2 n|Ve|dz,

which implies that

— nlnndm—i—é/ Ivn|2d:r< 1 max | (c)|2/ n|Ve|?dx (3.29)
dt Jre 2 g2 n ~ 26 0<c<em X R2 ' '
From (3.1)q, it follows that
1d 2 2
—— le|*de +p | |Ve|*dz+ | E(c)endx =0, (3.30)
2 dt R2 R2 R2

and

1d 2 2 12 . / 2
5%/}1@ [Vl dx—i—u/R2|V c| dx+0§Té2Mk(c)AQn|Vc| dz

1 2 1
gn/ n|Vc|2dx+—/ \k(c)|2mdx+ﬁ/ |Vzc\2d:v+—/ |Vu|?cd,
R2 47] R2 n 2 R2 2/11 R2
for any n > 0, where it is noticed that

min k'(c) >0
0<c<cm
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due to the assumption (C1). By taking 7 = 3 ming<c<c,, k'(c), one has

d 2 2 12 . / 2
%/W [Vl dx—|—u/]R2 |V<c] dx—i—ogrilg;Mk(c)/RZMVd dx

2 2 2
< ma.XOSCSCM ‘k(c” / |VTL‘ dr + Mm ‘VU‘Zdl‘ (3.31)
T ming<e<ey, K'(¢) Jrz N i Jr2

Let A4 > 0 be such that

1
: ! _ = 2
M 0<cesons F(e) = 26 02een () +1,

and then let c¢js be small enough due to the assumption (C3), such that

maxXo<e<ey [K()]* _ 0

MiNg<e<ey, K(c) — 4

where k(0) = 0 from the assumption (A) was used. Thus, multiplying (3.31) by A4 and adding it to
(3.29) gives

d
— [ (nlnn+ \g|Ve|*)dz + )\4u/ |V2c|*dx +/ n|Ve|?dx
R2 R2

dt Jpo
) 2 a3
+ f/ [V do < 22M |Vu|*dz,
4 R2 n 1% R2

which further combining with (3.30) yields

d
—/ (nlnn+)\4|Vc\2+|c|2)dx+umin{)\4,2}/ (IVe]? + |V3¢e|*)dx
R? R?

dt
5 2
+min{1’2o§?£M K (c)} /]RQ n(le|* + |Ve*)dz + i /RQ IV:| dx
Aachy 2
<=M [Vul“dz. (3.32)
B Jre

Similarly as before, from (3.1)s, it holds that

4 (n¢ + 1|u2> dx + z// |Vu|?dz = 5/ nA¢dx +/ x(c)nVe - Vodr
dt R2 2 R2 R2 R2

2
§5supw(x)2\A¢>(x)|/ [Vl dx
T R2 n
1 |Vn|? 9
+-supw(z)|Ve(x)| sup |x(c)] ——dx+ | n|Vc|¥dz |. (3.33)
2 2 0<c<ecm R2 n R2

Therefore, multiplying (3.33) by a small constant A5 > 0, adding it to (3.32) and then taking cps small
enough, one has

d 1
— [ [nlnn 4+ \|Ve|* + |C|2+)\5(n¢+§|u\2)]d$c

@t Je
1
+umin{)\4,2}/ (IVel? + [V2e[2)dz + min{Z, min k:’(c)}/ n(le? + |Ve?)de
R2 2 0<c<em R2
5 2y
—&—7/ [V o+ 222 |Vul|?dz <0,
8 R2 n 2 R2

for any ¢ > 0. Hence, (3.28) follows by further taking the time integral of the above inequality. This
completes the proof of Lemma 3.2. O
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3.3 Proof of global existence
In this subsection, we devote ourselves to the proof of Theorem 3.1 by three steps.

Step 1 Construction of the regqularized solutions. Given initial data (ng, co, ug) satisfying the assump-
tion of Theorem 3.1, let (n§, c§, uf) for € > 0 be a smooth approximation of (ng, cg, ug), where

n§ € L*(R?), c§ € H'(R?) N L>®(R?), u§ € H*(R?), (3.34)

and
n§(x) >0, c§(z) >0, V-u§(z) =0, x € R? (3.35)
n§(14 |z> + | Inn§|) € LY(R?), (3.36)

hold, and it is further supposed that one has the convergence

n§ — ng in L'(R?), ¢§ — co in LP(R?) (1 < p < 00), ¢§ — ¢o in w*-L>®(R?), (3.37)
Ve — Veg in L2(R?), u§ — ug in L*(R?), (3.38)

as € tends to zero. Consider the Cauchy problem

On® +uc - Vn® = JAnS — V- (x(c)nVce),
Ot + u - Ve = pAct — k(c)ns,

(3.39)
Ou€ + VP = vAu® — nVo,
V-ut=0, t>0,recR2
with the prescribed-above initial data
(n, ¢, u) 1= = (n§(x), c§(x), uy(x)), =€ R2 (3.40)

Now, one can state the global existence result for the regularized solutions with large initial data.

Proposition 3.1. Suppose that either assumptions (A)(B1)(B2)(B3) or (A)(C1)(C2)(C3) hold.
Fiz € > 0. Let (3.34), (3.35) and (3.36) hold. Then, for any finite T > 0, the Cauchy problem
(3.39)-(3.40) admits one solution (n¢,ct,u) with n°(t,z) >0, c*(t,z) >0,0<t < T, x € R?, and

n® € C([0,T]; L*(R?)) n L*(0, T; H'(R?)),
¢ € C([0,T); HY(R?)) N L?(0, T; H*(R?)) N L>°((0,T) x R?),
ut € C([0,T); H*(R?)) N L*(0, T; H*(R?)).
Proof. Fix T > 0. For this time we shall skip the parameter ¢ > 0 in (3.39)-(3.40) for simplicity.
Denote H = L?*(R?) and
V= {peH' Rzl < oo},
Y(0,T) = {p € L*(0,T;V);0ip € L*(0,T; V"), p(t,2) > 0,0 < t < T,z € R?},
where V' is the dual of V. Define a mapping 7 : Y (0,T) C L?(0,T; H) — L*(0,T; H) as follows.
Given 0 <n € Y(0,T), n =: T[n| is obtained by iteratively solving three Cauchy problems:
(i) Solve u =: T1[n] to be the solution to the Cauchy problem
Owu+ VP =vAu — nVo,
V.-u=0,

U|t:0 = Ug.
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Actually, u can be given by

u(t) = G(t) * ug + /0 G(t — s) * P(—nV¢)ds,

=|?

where P is the divergence-free projection operator in R?, G(t,z) = (4nt) " le~ 5 is the Green function
associated to the heat equation in R? and * denotes the space convolution. By the standard energy
estimates on the Stokes system and the Hardy inequality over R?, it follows that

t t
lu(t)][2 + A / (IVule + 18eul®)ds < lluollZps + C(My) / 7122 ds, (3.41)

for any 0 <t < T, where My denotes the bound of ¢:

My = sup w(z)|Ve(z)| + sup w?(x)|V¢(z)|,
z€R? zER?

and C(-) is a nondecreasing continuous function with C'(0) = 0. Therefore, one has
u® € C([0,T); H*(R?)) N L2(0, T; H3(R?)), (3.42)

where the continuity follows from the similar proof as that of Lemma 2.2.

(ii) Solve ¢ =: T3[n] to be the solution to the Cauchy problem

{ 8,50 +u- Ve = /,LAC - k(c)n7 (343)

c|t=0 = Cp,
where u = 7q[n] is given in (i). For that, define the iterative scheme by
I -V = pAd T — k()7

for j > 0, where ¢ = 0 has been set. Notice that ¢/*! can be written as

ATt) = G(t) x o + / VG(t — 8) * (u(s)c? (s))ds — / G(t — s)(k((s))n(s))ds,
0 0

forany 0 <t <T.

The convergence of the sequence (¢/);>¢ is verified as follows. Without loss of generality we may
suppose cg € H?(R?). Take Ty > 0 small enough. Similar to the proof in Subsection 2.3, we use
induction to prove that there are constants A > 0, M > 0 such that

t
602+ X [ IV yads < M (3.41)
0

for any j > 0 and 0 <t < Tp. In fact, suppose that (3.44) is true for some j > 0. Firstly, the Sobolev
inequality shows

sup | (t,z)| < CM.
0<t<Ty,z€R?
Then, the zero-order energy estimate on ¢/*! gives
Ld i1 BRI j i+1 i\ g1
—— || 4 pl|VETHF < |luc? - VT dx + |k()nd ™ |dx
2 dt R2 R2

B i : ; _
< SNV + Cllulf< 9] + 1 + 7l
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which from the Gronwall inequality leads to

S I < e (leoll® + CM [[ullte 0,712 To + ClIAlIZ2 0,77:12)
>t>1o

and further
To
, . ~
/O IV ()% ds < (1+2¢*)(lleoll + CM|ullf s o752 To + ClllI 220, 111.2))-
For the first-order energy estimate, it is straightforward to get
t
IV @)2 + A / V2641 (s)2ds < [[Veoll? + CM a3 o rssrzy To + Cll 220 10,22,

for any 0 <t < Ty. The second-order energy estimate gives
1d
2dt
where it further holds that

V22 + AV < |V (u- V)| + ClIV (k(e)n) |17,

IV(u- V) * < CIIVuve ||* + Cllu- V2 |1? < ClIVul?([Ve 1 + Cllulz= V2 |1?
< CllVul*IVE|? + sV |2 + Cllul3- V2|,

for some small constant £ > 0 to be chosen later, and
IV(k()R)|? < ClIVal? + CIVE|RalRll7s < CIIVAl® + ClIVE | F IRl -

Then, it follows that

t
V2@ 43 [ 190 2ds < IVl + Gt (1 + [l 1T
+C(1+ M)”ﬁH%%o,TO;Hl) + CrM.

for any 0 < ¢ < Tp. Collecting all the above estimates, using 7 € Y (0,7") and the estimate (3.41), and
then choosing properly small constants A > 0, x > 0, Tp > 0 and large constant M > 0, (3.44) is true
for 7+ 1 and hence it holds for all j > 0 by induction. Now, one can extract a convergent subsequence
of (¢/);>0 so that its limit function ¢ is indeed a solution to the Cauchy problem. The uniqueness
also holds from the Gronwall inequality. Iterating the above process, we prove the existence and
uniqueness of solutions over the whole time interval [0, 7] if additionally ¢y € H?(R?).

The rest is to derive uniform a priori estimates on c if ¢cg € H'(R?) N L>(R?). Similarly as before,
if ||co|lLe is small, then from (3.43),

1d -
L B+ NIVel2n < Cleolls= (19712 + [ Vull?).
2 dt
which gives
t T
le(®) 2 + A / IVel2ads < Clleo]| - / (1972 + | Vul®)ds (3.45)
for all 0 <t < T. If |lco|/ s is small, then from (3.43), we use the following estimate

1d

5 g el + AIVellzn < Clieolle=lIVull* + ClleollZalI V7,

which yields

t T T
le(®)]1Z: + A / IVell2prds < Clleollz~ / IVul?ds + [leo 2 / IVilPds  (3.46)
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for all 0 <t < T. Notice that one has

ce C([0,T); HY) N L*(0,T; H*) N L>((0,T) x R?). (3.47)

(iii) Solve n =: 73[n] to be the solution to the Cauchy problem

{ﬁtn +u-Vn=0An—V-(x(c)nVe),

3.48
n\tzo = Ny, ( )

where u = 7 [n] and ¢ = T3[n] are given in (i) and (ii), respectively. In fact, under the conditions (3.42)
and (3.47) for u and ¢, the existence and uniqueness for the linear second-order parabolic equation
(3.48) follows from the similar proof as in (ii), and thus their proof is omitted for simplicity. Here,
let us give some uniform estimate of n for compactness argument later. Firstly, from the Maximum
principle and ng > 0, one has n(t,z) > 0 for any ¢ > 0 and = € R2. Moreover, it holds that

1d

535l +81Val? = [ nx(e)Ve: Vade < Cllalln Vel s, 97
R2 P

2p—2
P

2
< Clnll»[IVell | 2, [IVnl]
1)
< IVl + Gyl Vell” 4, [In]?
Lp-2
1 _
< IVl + Gyl Vel "2Vl
for 2 < p < oo, which from the Gronwall inequality and (3.47) implies
n € C([0,T]; L?) N L*(0,T; H') (3.49)
and

t
nme+AAvaﬁmgumw

, Co sup_[[Ve()|"~2 [ |V2e]%ds LT
+Cyllno|Pe " ovEr sup [[Ve(s)|? / 172¢|2ds. (3.50)
0

0<s<T

The moment estimate |z|>n € L>°(0,T; L' (R?)) follows from

% . |z|?n(t, 2)dr = 46 . ndz + Q/RZ nu - xdr — 2 /]Rz x(e)nVe - xdx
< 48[|nol 1 + (luv/nl* + [[x(c)Vev/n|?) /Rz |z [*n(t, z)dz, (3.51)
and
luv/nl|* < ullZallvalls < Cllullzalinll, lIx()Veval?* < Vel Inl] (3.52)

together with the Gronwall inequality and (3.42), (3.47) and (3.49). Finally, by dual argument, it is
also straightforward to verify 9;n € L2(0,T;V").

Now, we are in a position to complete the proof of Proposition 3.1. Define 7 = 73 by n = T3[n].
From (i)(ii)(iii) above,

T:Y(0,T)C L*0,T;H) — Y (0,T) C L*(0,T; H)

is indeed well-defined and further 7 is continuous over Y (0,7). Recall a compactness argument by
the following
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Lemma 3.3 (Aubin-Lions lemma). Let T > 0 and 1 < p < oo, and let H be a Banach space and
V C H be a subspace compactly imbedded in H. If the sequence (f;);>1 is bounded in LP(0,T;V)
and (Of;)j>1 is bounded in LP(0,T; V') uniformly in j > 1, then (f;);j>1 is relatively compact in
Lr(0,T; H).

In our case, p = 2 and the functional spaces H,V, V'’ defined at the beginning satisfy the assumption
of Lemma 3.3. Therefore, from the above lemma, one can apply Schauder fixed point theorem to a
ball in Y'(0,T), and hence the Cauchy problem admits one solution in Y (0,7T). Notice that the ball
can be mapped into itself by 7 as long as the radius of the ball is sufficiently large and the smallness of
either My, ||copa or ||co| p is assumed. In fact, for the bound of n in L?(0,T; H'(IR?)), this follows
from estimates (3.41), (3.45) or (3.46), and (3.50). For the bound of |z|?>n in L°(0,T; L'(R?)), it
follows further from (3.51) and (3.52) and Gronwall inequality. It similarly holds for the bound of 9;n
in L2(0,T; V). The rest conclusions in Proposition 3.1 directly follow from (i)(ii)(iii). This completes
the proof of Proposition 3.1. O

Step 2 A priori estimates on the reqularized solutions uniformly in the reqularization parameter. Under
assumptions (A)(B1)(B2)(B3) or (A)(C1)(C2)(C3), one can apply Lemma 3.1 and Lemma 3.2
respectively to the regularized solution (n€,c®, u¢) with initial data satisfying (3.34), (3.35), (3.36)
(3.37) and (3.38) so that (3.3) (3.4), (3.5) and (3.6) hold for (n¢, ¢, u):

e n(t,x) >0, c(t,z) > 0,t >0,z € R?, and for any T > 0,

n(1+ |z| + [Innf|) € L>=(0,T; L} (R?)), Vvne € L*(0,T; LQ(R2)),
¢ € L™(0,T; L*(R?) N L>(R?) N H*(R?)), V¢ € LQ(O,T,LZ( ),
Vne|Vee| € L2(0, T; L*(R?)),

u® € L°(0,T; L*(R?)), Vuc € L*(0,T; L*(R?)),

(3.53)

where all bounds in the corresponding spaces are independent of €. Furthermore, in the case of weak
force, by Lemma 3.1 and (3.27),
Vet € L2(0,T; L*(R?)),

while in the case of small ¢y, from Lemma 3.2,

Vet € L2(0,T; H'(R?)).

o Vo € C5°([0,00) x R?),

/ / n(Orp + 0 Ap)dzdt +/ / nfu® - Vodzdt
0 R2 0 R2

+/ / X(c)InV e - Vdzdt +/ ng(x)p(0, z)dz = 0, (3.54)
R2 R2
/ / (O + pAp)dxdt + / / “uc - Vdzdt
R2
—/ k(ce)negadxdt—k/ cy(z)p(0,2)dz = 0, (3.55)
R2 R2

and V¢ € C§°([0,00) x R?) with V- ¢ = 0,
/ / - (0vp + vAP)dxdt — / / nVe¢ - pdxdt —|—/ ug(x) - 9(0,z)dr =0.  (3.56)
R2 R2

Step 8 Passing to the limit. Let € = €; with ¢; \, 0 as j — oo. From Step 2, one has that up
to a subsequence, n¢, ¢, u¢, respectively, converge to some functions n,c,u in distributions. In what
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follows, let us verify that (n,c,u) is indeed a weak solution to the Cauchy problem in the sense of
Definition 3.1.
Firstly, those a priori bounds independent of € in (3.53) yield the weak convergence:

n® = n in w-L?(0,T; L' (R?)),
¢ — ¢ inw-LP((0,T) x R*) N L*(0, T; H*(R?)),

ut = u in w-LP(0,T; L*(R?)),
for any 1 < p < co. Since (¢f)eso is uniformly bounded in H'(R?) for a.e. t € [0,7T], then up to a
subsequence, (c)eso strongly converges to ¢ in L?(R2 ) over a rational dense subset of [0,T]. Since
llc¢|| is continuous in ¢, then by re-defining ¢, (¢%)eso strongly converges to ¢ in L*(RZ ) over [0, T].
Since (c%)eso is also uniformly bounded in LP(R?) for 1 < p < oo, then by Hélder inequality, (c)cso
strongly converges to ¢ in LP(R2 ) and hence in LP((0,7) x RZ ) for 1 < p < co. For the convergence

of (n)¢>0, since (v/n)esg is uniformly bounded in H*(R?) for a.e. t € [0,T], then similarly before,
up to a subsequence, (v/n).s¢ strongly converges to v/ in L*(R2 ) over [0,T]. Since

foc
/Qc In® — nldx = / |(Vne)? — (Vn)?|da

c

= [ Ve VAl Ve - Vil
Qc
< C(lln s + Il 2)IVRF = Vallzaa,

for any compact subset . of R?, (n€)so strongly converges to 7 = n in L'((0,T) x RZ
that from Sobolev inequality,

[ In e = IV < COIVAIPIVVAIPO < Co o) ]9V 200,

). Notice

for 1 < p < oo, which implies that (n€).s¢ is uniformly bounded in L7t (0,T; LP(R?)) for 1 < p < oo.
Further using the uniform boundedness of (n€)eo in L*(0,T; L' (R?)), it follows that (n®)eso is
actually uniformly bounded in LP((0,7T) x R?) for 1 < p < 2 and thus (n€).so strongly converges
to n in LP((0,T) x RZ ) for 1 < p < 2. Similarly, it follows that (u¢)cs¢ strongly converges to u
in L?((0,T) x RZ ). These are enough to pass to the limit for all nonlinear terms in (3.54), (3.55)
and (3.56). Finally, due to the weak lower semi-continuity of norms and the convexity of functionals
n — [eonlnndz and n — [p, |Vy/n|?dx, one can obtain all bounds for the limit functions n,c,u
in the corresponding functional spaces given in (3.53). Therefore, (n,c,u) satisfies all conditions in

Definition 3.1. This completes the proof of Theorem 3.1.
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