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INHOMOGENEOUS BOUNDARY VALUE PROBLEMS FOR
COMPRESSIBLE NAVIER-STOKES EQUATIONS:
WELL-POSEDNESS AND SENSITIVITY ANALYSIS

P. I. PLOTNIKOV, E.V. RUBAN AND J. SOKOLOWSKI

ABSTRACT. In the paper compressible, stationary Navier-Stokes equations are
considered. A framework for analysis of such equations is established. In
particular, the well-posedness for inhomogeneous boundary value problems of
elliptic-hyperbolic type is shown. Analysis is performed for small perturbations
of the so-called approzimate solutions, i.e., the solutions take form (1.12). The
approximate solutions are determined from Stokes problem (1.11). The small
perturbations are given by solutions to (1.13). The uniqueness of solutions
for problem (1.13) is proved, and in addition, the differentiability of solutions
with respect to the coefficients of differential operators is shown. The results
on the well-posedness of nonlinear problem are interesting on its own, and
are used to obtain the shape differentiability of the drag functional for incom-
pressible Navier-Stokes equations. The shape gradient of the drag functional
is derived in the classical and useful for computations form, an appropriate
adjoint state is introduced to this end. The shape derivatives of solutions to
the Navier-Stokes equations are given by smooth functions, however the shape
differentiability is shown in a weak norm. The method of analysis proposed
in the paper is general, and can be used to establish the well-posedness for
distributed and boundary control problems as well as for inverse problems in
the case of the state equations in the form of compressible Navier-Stokes equa-
tions. The differentiability of solutions to the Navier-Stokes equations with
respect to the data leads to the first order necessary conditions for a broad
class of optimization problems.

1. INTRODUCTION

Shape optimization for compressible Navier-Stokes equations (NSE) is important
for applications [24] and it is investigated from numerical point of view, however the
mathematical analysis of such problems is not available in the existing literature.
One of the reasons is the lack of the existence results for inhomogeneous boundary
value problems for such equations.

The results established in the paper lead in particular to the first order optimality
conditions for a class of shape optimization problems for compressible Navier-Stokes
equations.
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2 INHOMOGENEOUS BOUNDARY VALUE PROBLEMS

1.1. Problem formulation. In the paper we prove the well-posedness and present
the sensitivity analysis for inhomogeneous boundary value problems for the com-
pressible Navier-Stokes equations. We restrict ourselves to the case of a specific
shape optimization problem for stationary motion of viscous compressible non heat-
conducting isentropic gas. However, the technique of modelling and analysis pre-
sented here is general and can be used for a broad class of optimization problems
for nonlinear elliptic-hyperbolic equations. The sensitivity analysis is the necessary
step for numerical methods of solution for optimization problems. In general the
mathematical analysis of optimization problems includes the following steps, with
the mathematical proofs of the required facts,

e existence of solutions,

e uniqueness and optimality conditions,

e numerical method of solution.
The existence of an optimal shape for the drag minimization is shown in [35] under
the assumptions compared to the assumptions in the present paper. Here, we
present the necessary mathematical tools required for the second step of analysis,
i.e., the derivation of an optimality system. In particular, we prove the shape
differentiability of solutions to (1.9) as well as of drag functional (1.3) and provide
the classical representation of the shape derivatives of integral shape functionals in
terms of an appropriate adjoint state.

We consider in details all questions on the existence, uniqueness and shape dif-
ferentiability of solutions to stationary boundary value problems for compressible
Navier-Stokes equations. Such boundary value problems can be regarded as the
mathematical models of viscous gas flow around a body tested in the wind tunnel.
We assume that the viscous gas occupies the double-connected domain 2 = B\S,
where B C R3, is a hold-all domain with the smooth boundary ¥ = 9B , and
S C B is a compact obstacle. Furthermore, we assume that the velocity of the
gas coincides with a given vector field U € C°°(R3)3 on the surface ¥. In this
framework, the boundary of the flow domain 2 is divided into the three subsets,
inlet 3j,, outgoing set Y., and characteristic set ¥, which are defined by the
equalities
(1.1) Yn={2xeX: U-n<0}, Yout={ze€X: U-n>0}

Yo ={z € 9Q: U-n = 0}, where n stands for the outward normal to 0Q = X U0OS.
In its turn the compact I' = ¥y N X splits the surface X into three disjoint parts

¥ = Yin UXous UT. The problem is to find the velocity field u and the gas density
o satisfying the following equations along with the boundary conditions

(1.2a) Au+ AVdivu = Rpu-Vu+ ng(g) in Q,
(1.2b) div(pu) =0 in Q,

(1.2¢) u=Uon Y, u=0o0nads,

(1.2d) 0= 0o on Y,

where the pressure p = p(p) is a smooth, strictly monotone function of the density,
€ is the Mach number, R is the Reynolds number, ) is the viscosity ratio, and gg is
a positive constant.

For the derivation of equations (1.2) we refer to [22]. The general theory of
compressible Navier-Stokes equations is covered by monographs [9], [21] and [28]. In
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particular, the main results on the existence of global weak solutions for stationary
problems with the zero velocity boundary conditions were established in [21] and
sharpened in [28]. See also [12], [33], [34] for generalizations.

There are numerous papers dealing with with the zero velocity boundary value
problem to steady compressible Navier-Stokes equations in the context of small
data. We recall only that there are three different approaches to this problem pro-
posed in [2], [30], and [25]. The basic results on the local existence and uniqueness
of strong solutions are assembled in [28]. For an interesting overview see [31].

The inhomogeneous boundary problems were studied in papers [17]-[18], where
the local existence and uniqueness results were obtained in two dimensional case
under the assumption that the velocity u is close to a given constant vector. The
question of the existence of strong solutions to boundary value problems in three
spatial dimensions with nonzero velocity boundary data in smooth domains is still
an open problem. There are difficulties including the problem of the total mass con-
trol and of the singularities developed by solutions at the manifold ¥, N Xq U X,
In the paper we prove the local existence and uniqueness of strong solutions to
problem (1.2) in fractional Sobolev spaces, under the assumption that the given
vector field U satisfies the emergent vector field conditions (H1)-(H3) on I'. It
seems that a condition of this type is necessary for the continuity of mass density
0.

Shape optimization problems. Among many shape optimization problems for Navier-
Stokes equations we could list the drag minimization, which is investigated in this
paper and in [32]-[35]. Another problem of practical interest concerns optimal
shape of tunnels [24]. In the specific problem the required mass distribution on the
outlet of the tunnel is given. The associated shape optimization problem can be
formulated as follows. Determine an admissible domain such that the mass distri-
bution at the inlet is given, the velocity field is prescribed on the boundary of the
domain, and the mass distribution at the outlet is as close as possible to a given
function. Inlet and outlet subsets are defined by the vector field U which serves
as the inhomogeneous boundary condition for the law of momentum conservation
in the form of Navier-Stokes stationary system. The shape optimization problem
as it is formulated in [24], enters in our framework, and the results on shape sen-
sitivity analysis can be applied to solve the problem. Another class of problems
which can be investigated using the tools proposed in the paper are optimal control
problems, e.g. with the boundary controls. These subjects are however beyond the
scope of the paper, and we present as an example to the general theory the drag
minimization problem.

Drag minimization. One of the main applications of the theory of compressible
viscous flows is the optimal shape design in aerodynamics. The classical sample is
the problem of the minimization of the drag of airfoil travelling in atmosphere with
uniform speed U,,. Recall that in our framework the hydro-dynamical force acting
on the body S is defined by the formula [36],

3(S) = — /BS(Vu +(Va) + (A — 1) divul — gpl) ‘ndS .

In a frame attached to the moving body the drag is the component of J parallel to
UOO?

(1.3) Ip(S) = Us - 3(S),
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and the lift is the component of J in the direction orthogonal to U,. For the
fixed data, the drag can be regarded as a functional depending on the shape of
the obstacle S. The minimization of the drag and the maximization of the lift are
between shape optimization problems of some practical importance. The questions
of the domain dependence of solutions to non-stationary compressible NSE and on
the solvability of the drag optimization problem were considered in papers [10],[11].
The solvability of the drag minimization problem for stationary equations (1.2)
is shown in [32], [35]. For incompressible Navier-Stokes equations, the existence
of shape derivatives of solutions and the formulae for the shape derivative of the
drag functional and adjoint state were obtained in [4], [5] and [37], see also [38]
and [39] for some generalizations. The growing literature on numerical and applied
aspects of the problem is nicely surveyed in [15] and [24]. To our best knowledge,
the mathematical sensitivity analysis for the compressible Navier-Stokes equations
has not been studied yet. We derive the formulae for the shape derivatives of
the drag functional which can be used, in particular, for the explicit formulation
of optimality conditions. In order to define the shape derivatives of the shape
functional we combine the shape derivatives of the solutions to the governing PDE’s
with an appropriate adjoint state according to the same scheme as it is proposed
e.g., in [37] for steady incompressible equations.

We start with description of our framework for shape sensitivity analysis, or
more general, for well-posedness of compressible NSE. To this end we choose the
vector field T € C?(R?)? vanishing in the vicinity of ¥, and define the mapping

(1.4) y=x+eT(x),

which describes the perturbation of the shape of the obstacle. We refer the reader
to [40] for more general framework and results in shape optimization. For small ¢,
the mapping © — y takes diffeomorphically the flow region Q onto Q. = B\ S,
where the perturbed obstacle S. = y(S). Let (@, 8:) be solutions to problem (1.2)
in .. After substituting (u., g-) into the formulae for J, the drag becomes the
function of the parameter €. Our aim is, in fact, to prove that this function is well-
defined and differentiable at € = 0. This leads to the first order shape sensitivity
analysis for solutions to compressible Navier-Stokes equations. It is convenient to
reduce such an analysis to the analysis of dependence of solutions with respect to
the coefficients of the governing equations. To this end, we introduce the functions
u.(z) and p.(x) defined in the unperturbed domain 2 by the formulae

u.(z) = Nuc(z +eT(2)), o0(z) = 0:(z + T (2)),
where
(1.5) N(z) = det (I+eT/(2))(I+eT'(z))" .
is the adjugate matrix of the Jacobi matrix I 4+ ¢T’. Furthermore, we also use
the notation g(x) = v/det N. It is easily to see that the matrices N(z) depends

analytically upon the small parameter € and

(1.6) N =1+ eD(z) + 2Dy (e, z),
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where D = div TI — T'. Calculations show that for u., g., the following boundary
value problem is obtained

(1.7a) Au, + V()\g_l divu, — gp(gg)) = @/u. + RA(0:,uc,u.) in Q,
(1.7b) div (gsua) =0in ,

(1.7¢) u.=Uon X, wu.=0onds,

(1.7d) Qs = 0o On Xiy.

Here, the linear operator &/ and the nonlinear mapping % are defined in terms of
N

o/ (u) = Au—N""div (g7 'NN*V(N " "u)),

(18) B(o,u,w) = o(N*)! (uV(Nflw))

The specific structure of the matrix N does not play any particular role in the
further analysis. Therefore, we consider a general problem of the existence, unique-
ness and dependence on coefficients of the solutions to equations (1.7) under the
assumption that N is a given matrix-valued function which is close, in an appropri-
ate norm, to the identity mapping I and coincides with I in the vicinity of 3. By
abuse of notations, we write simply u and p instead of u. and p., when studying
the well-posedness and dependence on IN. Before formulation of main results we
write the governing equation in more transparent form using the change of unknown
functions proposed in [30]. To do so we introduce the effective viscous pressure

R .
¢ =3 p(0) =g Ydivu,

and rewrite equations (1.7) in the equivalent form

(1.9a) Au—Vq=4/(u)+ RA(p,u,u) in Q,
(1.9b) divu = aogp(o) — 9761 in £,
(1.9¢) u-Vo+goop(o) o = QTQQ in Q,
(1.9d) u=UonY%, u=0onds,
(1.9¢) 0= 0o on Y.

where 09 = R/(\e?). In the new variables (u,q, o) the expression for the force J
reads

(1.10) J = —/ [07" (N*V(Nu) + V(Nu)*N — divu) — ¢ — Rou ® u|]N*Vn dz.
QO

where n € C*°(Q) is an arbitrary function, which is equal to 1 in an open neigh-
borhood of the obstacle S and 0 in a vicinity of 3. The value of J is independent
of the choice of the function 7.

We assume that A > 1 and R < 1, which corresponds to almost incompressible flow
with low Reynolds number. In such a case, the approzimate solutions to problem
(1.9) can be chosen in the form (go,uo,qo), where gg is a constant in boundary
condition (1.9e), and (ug,qo) is a solution to the boundary value problem for the
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Stokes equations,

(1.11) Aug —Vgy =0, divug=0in £,
UOZUOHE, 1102001165, HqO:qO.

In our notations II is the projector,

Iy =u —

1
dx.
measQ/u ac
Q

Equations (1.11) can be obtained as the limit of equations (1.9) for the passage
A — 00, R — 0. It follows from the standard elliptic theory that for the boundary
00N € C*°, we have (ug,qg) € C°(2). We look for solutions to problem (1.9) in
the form

(1.12) u=uy+v, o0=0+¢, ¢=q+Aoop(eo)+m+Am,

with the unknowns functions ¥ = (v, 7, ¢) and the unknown constant m. Substi-
tuting (1.12) into (1.9) we obtain the following boundary problem for ¥,

Av — V7 = 4/(u) + R%(o,u,u) in Q,
o
divv=g(—p —VY[¥] —m) in Q,
g(gow [¥] )

(1.13a)
u-Vo+op =9 + mgo in Q,
v=0o0n0dQ2, ¢=0o0n2y,, Ir=m,
where
o qo + 7 o
qfﬁ:(\w——Q)+0 1—g), O[] = f
1[0] = g 0¥[V] 0 ¢(1—g), V[J] 3 (o0)m

o =0oop'(00)00, H(p)=p(oo+¢)—ploo) —p/(00)e,

the vector field u and the function ¢ are given by (1.12). Finally, we specify the
constant m. In our framework, in contrast to the case of homogeneous boundary
problem, the solution to such a problem is not trivial. Note that, since divv is
of the null mean value, the right-hand side of equation (1.13a), must satisfy the
compatibility condition

m/ﬂgda::/gg(éga—\ll[ﬂ])dx,

which formally determines m. This choice of m leads to essential mathematical
difficulties. Tho make this issue clear note that in the simplest case g = 1 we have
m = oy 'o(I—T)¢ + O(]9?, A7), and the principal linear part of the governing
equations (1.13a) becomes

A =V 0 v 0 Av —Vr
div. 0 — o T |+ m ~ | divv— ZIlp
0 0 uV+o © —mgo uVp + ollp

Hence, the question of solvability of the linearized equations derived for (1.13) can
be reduced to the question of solvability of the boundary value problem for nonlocal
transport equation

uVe +ollp=f,
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which is very difficult because of the loss of maximum principle. In fact, this
question is concerned with the problem of the control of the total gas mass in com-
pressible flows. Recall that the absence of the mass control is the main obstacle
for proving the global solvability of inhomogeneous boundary problems for com-
pressible Navier-Stokes equations, we refer to [21] for discussion. In order to cope
with this difficulty we write the compatibility condition in a sophisticated form,
which allows us to control the total mass of the gas. To this end we introduce the
auxiliary function ¢ satisfying the equations

(1.13b) —div(u¢) +o¢ =0gin Q, ¢ =0 on Toyu,

and fix the constant m as follows

-1

(1.13¢) m = %/(gglxplw}c U d, = (/g(1 ~Coy'cp)dr)
Q Q

In this way the auxiliary function ¢ becomes an integral part of the solution to
problem (1.13). Now, our aim is to prove the existence and uniqueness of solutions
to problem (1.13) and investigate the dependence of the solutions on matrices N.
Before the presentation of main results we introduce some notations and formulate
preliminary results.
Geometrical conditions on the flow region. We assume that a surface ¥ = ¥, U
Yous UT and a given vector field U satisfy the following conditions, referred to as
the emergent vector field conditions.

(H1) The boundary of Q belongs to class C**®, « € (0,1). For each point P € T
there exist the local Cartesian coordinates (z1, 2, x3) with the origin at P
such that in the new coordinates U(P) = (U,0,0) with U = |U(P)|, and
n(P) = (0,0, —1). Moreover, there is a neighborhood O = [—k, k]? x [, 1]
of P such that the intersections N0 and I'NO are defined by the equations

Fo(z) =25 — F(z1,22) =0, VEy(z)-U(z) =0,

and QN O is the epigraph {Fy > 0} N O. The function F satisfies the
conditions

(1.14) ||F||02([—k,k]2) <K, F(0,0)=0, VF(0,0)=0,

where the constants k,t < 1 and K > 1 depend only on the curvature of ¥
and are independent of the point P.

(H2) For a suitable choice of the constant k, with k independent of P € T, the
manifold I' N O admits the parameterization

(1.15) Tr = XO<$2) = (T(.’L‘Q), o, F(T(SL’Q),{EQ)),
such that T(0) = 0 and [|T||¢2(—k,k)) < Cr, where the constant Cr > 1
depends only on ¥ and U.

(H3) There are positive constants N* independent of P such that for z € X

given by the condition Fy(z1, 22, 23) = 23 — F(21,22) = 0 we have

(1.16) N~ (21— Y(z2)) < —VFy(z)-U(z) < Nt (21 — T(x2)) for 1 > Y(w2),

~N~ (21— Y(22)) < VFy(z) - U(z) < =Nt (21 — T(x2)) for 1 < Y(w2).
These conditions have simple geometric interpretation, that U - n only vanishes up

to the first order at I', and U is transversal to I', furthermore, for each point P € T,
the vector U(P) points to the part of ¥ where U is an exterior vector field. In other
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words, U and T satisfy the so-called emergent vector field condition which plays an
important role in the theory of the classical oblique derivative problem, see [14].
Function spaces. In this paragraph we assemble some technical results which are
used throughout of the paper. Function spaces play a central role, and we recall
some notations, fundamental definitions and properties, which can be found in [1]
and [6]. For the convenience of readers we collect the basic facts from the theory
of interpolation spaces in Appendix B. For our applications we need the results in
three spatial dimensions, however the results are presented for the dimension d > 2.

Let © be the whole space R or a bounded domain in R? with the boundary 99 of
class C1. For an integer [ > 0 and for an exponent 7 € [1, ), we denote by H" ()
the Sobolev space endowed with the norm [|ul| gi.r) = sup|q < |0%u| (). For
real 0 < s < 1, the fractional Sobolev space H*"({2) is obtained by the interpolation
between L"(£2) and H1"(£2), and consists of all measurable functions with the finite
norm

1wl sy = llullr @) + luls,ra;

where

(117 i = [ o= ol luta) - u(w)l” dody.
QxQ

In the general case, the Sobolev space H!**"(Q) is defined as the space of mea-
surable functions with the finite norm |[ul| gi+e.r () = supjq < [0%ul|gsr (). For
0 < s < 1, the Sobolev space H*"(f2) is, in fact [6], the interpolation space
(L7 (), H ()]s,

Furthermore, the notation H(l)’T(Q), with an integer [, stands for the closed sub-
space of the space H'"(2) of all functions u € L"(2) which being extended by zero
outside of Q belong to H'"(R?).

Denote by Hy" (€2) and Hy" (Q) the subspaces of L"(R%) and H"(R%), respec-
tively, of all functions vanishing outside of €. Obviously Hg" (€2) and H}" () are
isomorphic topologically and algebraically and we can identify them. However, we
need the interpolation spaces Hy" () for non-integers, in particular for s = 1/r.

Definition 1.1. . For all0 < s < 1 and 1 < r < oo, we denote by Hy" ()
the interpolation space [HY" (), Hy" ()]s endowed with the one of the equivalent
norms (6.1) or (6.3) defined by interpolation method.

It follows from the definition of interpolation spaces (see Appendix B) that
Hy" () € H*"(R?) and for all u € Hy" (),

(1.18) [ullgrsrray < c(r, s)||ullpgr @), u=0outside €.

In other words, H;'" (2) consists of all elements u € H*" () such that the extension
@ of u by 0 outside of Q have the finite [Hg" (Q), Hy" ()]s~ norm. We identify
u and T for the elements v € Hy" (). With this identification it follows that
Hy"(Q) € HE™(Q) and the space C°(Q) is dense in Hy" (). It is worthy to
note that for 0 < s < 1 and for 1 < r < oo, the function @ belongs to the space
H*"(R?) if and only if u € H*"(Q) and dist (x,0Q) *u € L"(Q). We also point
out that the interpolation space Hy" () coincides with the Sobolev space Hy'" (£2)
for s # 1/r. Recall that the standard space H;" () is the completion of C§°(Q2) in
the H*"(2)-norm.
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Embedding theorems. For sr > d and 0 < a < s — r/d, the embedding H*"(Q2) —
C*(Q) is continuous and compact. In particular, for sr > d, the Sobolev space
H*7"(Q) is a commutative Banach algebra, i.e. for all u,v € H>"(Q),

(1.19) vl ger (o) < e(r, ) [ull o) V]| e (0)-

If sr < dand ! = r~1—d~1s, then the embedding H*"(2) — L!() is continuous.
In particular, for a < s, (s —a)r <d and =t =r"! —d~ (s — a),

(1.20) [ull gas )y < clr, s, a, B, D)|[ul ger(q)-

It follows from (1.18) that all the embedding inequalities remain true for the ele-
ments of the interpolation space Hg" (£2).
Duality. We define

(1.21) (u,v) = /uvda:

Q
for any functions such that the right hand side make sense. For r € (1,00), each
element v € L™ (), 7’ = r/(r—1), determines the functional L,, of (H{"(Q))’ by the
identity L,(u) = (u,v). We introduce the (—s,7’)-norm of an element v € L" (Q)
to be by definition the norm of the functional L., that is

(1.22) [Vllpg=er (@) = sup [(u, v)|.
u € Hy" ' (Q)
[ullrs @) =1

Let H~*" (Q) denote the completion of the space L' (Q) with respect to (—s,r’)-
norm. For an integer s, H_S’T/(Q) is topologically and algebraically isomorphic to
(H5"(2))". The same conclusion holds true for all s € (0,1). Moreover, we can

identify H~*" (Q) with the interpolation space [LT/(Q)7H(;l’rl(Q)]s’r7 see [6] and
Appendix B. With this denotations we have the duality principle
(1.23) l[ullrg @) = sup [(u, )]
veCF()
||v||H,5,T/(Q) =1
With applications to the theory of Navier-Stokes equations in mind, we introduce
the smaller dual space defined as follows. We identify the function v € L™ () with

the functional L, € (H*"(£2))" and denote by H~*"'(€) the completion of L™ ()
in the norm

(1.24) [vllg-sr (@) = sup [(u, v)].
ue H*"(Q)

||UHHS,7(Q) == 1

In the sense of this identification the space C§°(f2) is dense in the interpolation
space H™*"(Q). It follows immediately from the definition that

H—>"'(Q) C (H*"(Q)) ¢ H™5"'(Q).

For an arbitrary bounded domain Q C R? with a Lipschitz boundary, we introduce
the Banach spaces

XST = HS,T(Q) ﬂH1’2(Q), YST = Hs—i—l,r(Q) ﬁH2’2(9)7 VAL Hs—l,r(Q) nLQ(Q)
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equipped with the norms

lullxsr = llullger@) + lullare@),  lullyer = llullgrver @) + lullg22@),

[[ul

zow = |lullme-rr@) + lull 2 (0)-

It can be easily seen that the embeddings Y*" «— X*" < Z%" are compact and
for sr > 3, each of the spaces X®" and Y*®7" is a commutative Banach algebra.
Stokes equations. The following lemma is a straightforward consequence of the
classical results on solvability first boundary value problem for the Stokes equations
(see [7]) and the interpolation theory.

Lemma 1.2. Let Q C R? be a bounded domain with 9Q € C? and (F,G) €
HETLT(Q) x Ho"(2) (0<s<1,1<r < oo) Then the boundary value problem

Av—Vr=F, divv=IIG in Q,

(1.25) u=0 on 09, IIr=m,

has a unique solution (u,m) € H*TH"(Q) x H*"(Q) such that
<

(1.26)  [[vllgetrr@) + lI7llmor@) < (Qr s)([[Fllrerr@) + |Gl aer @)

In particular, we have
Ivilyer + lImllxer < (7, s)([Fllzer + |Gllxer).
Proof. The proof is in Appendix B. O

1.2. Results. Transport equations. The progress in the theory of compressible
Navier-Stokes equations strongly depends on the progress in the theory of transport
equations, which is an important part of general theory of the second order partial
differential equations with nonnegative characteristic forms. By nowadays there
exists a complete theory of generalized solutions to the class of hyperbolic-elliptic
equations developed in [8] and [29] under the assumptions that the equations have
C! coefficients and satisfy the maximum principle. The questions on smoothness
properties of solutions are more difficult. We recall the classical results of [16], [29],
related to the case of Xiy N Loue = . The particular case, with i = Tous = 0, in
the Sobolev spaces is covered in the papers [3] and [25], [26]. The case of nonempty
interface I' = 3j, N oyt is still weakly investigated. In general case the existence of
strong solutions to inhomogeneous boundary value problems for transport equations
is still an open problem. The following theorem, which is used throughout of the
paper, partially fills this gap. Let us consider the following boundary value problems
for linear transport equations

(1.27) Lo =uVp+op=f in Q =0 on X,
(1.28) Lot = —div(p*u) +op*=f in Q, ¢*=0 on Zou.

The bounded functions ¢, ¢* are called the generalized solutions to problems (1.27),
(1.28), respectively, if the integral identities

(1.29) [wzc—serae=o. [ zc- 0 do=o.

hold true for all test functions ¢*,¢ € C(Q)NH1 (), respectively, such that (* = 0
on Yoyt and ¢ =0 on X,
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Theorem 1.3. Assume that ¥ and U satisfy conditions (H1)-(H3), the exponents
s, 1 satisfy the inequalities

(1.30) 1/2<s<1, 1<r<3/(2s—1),
the vector field u belongs to the class C1(Q) and satisfies the boundary condition
(1.31) u=Uon¥%, u=0onads.

Then there are positive constants o* and 0* depending only on X, U, s,r,and
llullc1q) such that:

(i) For any 0 > o* and f € H*>"(Q) N L>(Y), problem (1.27) has the unique
solution @ € H*"(Q2) N L= () satisfying the inequalities

(1.32) ol mer@) < Clfllaer@),  llellne@ <o fllre@)-

(ii) If, in addition, || div u||gs.r )+ || div u|| pee () < 0%, problem (1.28) has a unique
solution ¢* € H®"(Q) N L (Q), which admits the estimates

(1.33) ¢z (@) < Clflmer@ys 9" L) < (0= 8") I fllL=(o)-

The constant C' depends only on |[ulc1(qy, 7,5 0, U and Q.

Since for sr > 3, the embeddings X*" — C(Q), Y*" — C1(Q) are bounded, we
have the following result on solvability of problems (1.27), (1.28) in space X*.

Corollary 1.4. Assume that sr > 3 and the vector field u has the representation
u = ug + v, where ug € C*(Q)? is a solution to problem (1.11). Then there
exist T* € (0,1] and o*, depending only on X,ug and s,r, such that for all v with
[Vlysr < 7%, 0 > o*,and f € X*", each of problems (1.27) and (1.28) has the
unique solution satisfying the inequalities

(1.34) lellxer < Cllfllxer, e lxer < Clfllxer

Existence and uniqueness theory. The second main result of the paper concerns
the existence and local uniqueness of solutions to problem (1.13). Denote by E the
closed subspace of the Banach space Y*" ()3 x X*7(2)? in the following form

(1.35) E={9=(v,m,p) : v=00ondQ, ¢=0o0n%,, IIr=x},

and denote by B, C E the closed ball of radius 7 centered at 0. Next, note that
for sr > 3, elements of the ball B, satisfy the inequality

(1.36) IVlici@) + ITllew + llellew) < celr, s, |9 e < ce,
where the norm in F is defined by
19l = Iv]

ver(@) 1Tl r@ + lelxer@) -

Theorem 1.5. Assume that the surface ¥ and given vector field U satisfy condi-
tions (H1)-(H3). Furthermore, let o*, 7* be constants given by Corollary 1.4, and
let positive numbers r, s, o satisfy the inequalities

(1.37) 1/2<s<1, 1<r<3/(2s—1), sr>3,0>0".
Then there exists 7o € (0,7*], depending only on U,Q,r,s,0, such that for all
(138) TE (Oa TO]a >\717 R e (077—2]’ ||N - I||C2(Q) < 7-27

problem (1.13), with ug given by (1.11), has a unique solution 9 € B,. Moreover,
the auxiliary function ( and the constants >, m admit the estimates

(1.39) ICllxor + |5 <, |m| <er <1,
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where the constant ¢ depends only on U, r,s and o.

Shape derivatives of solutions. Theorem 1.5 guarantees the existence and unique-
ness of solutions to problem (1.13) for all N close to the identity matrix I. The
totality of such solutions can be regarded as the mapping from N to the solution
of the Navier-Stokes equations. The natural question is the smoothness properties
of this mapping, in particular its differentiability. With application to shape opti-
mization problems in mind, we consider the particular case where the matrices N
depend on the small parameter ¢ and have representation (1.6). We assume that
C' norms of the matrix-valued functions D and Dj(¢) in (1.6) have a majorant
independent of . By virtue of Theorem 1.5, there are the positive constants &g
and 7 such that for all sufficiently small R, \~! and € € [0, &), problem (1.13) with
N = N(e) has a unique solution 9(¢) = (v(e), n(g), p(€)), {(€), m(e), which admits
the estimate

(1.40) [9E)e + m(e)] < er,  I¢E)|xer < e,

where the constant c¢ is independent of €, and the Banach space E is defined by
(1.35). Denote the solution for € = 0 by (9(0),m(0),¢(0)) by (9, m, (), and define
the finite differences with respect to e

(We,we, Vo) = (0 —0(e)), & = ¢ —((e), ne=¢e (m—m()).
Formal calculations shows that the limit (w,w,v,&,n) = lin(l)(we,we, Ve, Ec,me) 18
a solution to linearized equations

Aw — Vw = RCgo(W,’l/)) + go(D) in Q,
divw = b3, ¥ — b3y w + b33 + b3y 0 in Q,
uVey + o) = —w -V + 00 ¢ + 5w + b5 n + 0 in Q,
(1.41) —div(ug) + o€ = div(¢w) + 00 in ,
w=0o0nd, ¢ =0o0n2X,, & =0 on Xy,
w—Ilw=0, n= %/ (bg1w+bgzw+bg4€+bg00)dm,
Q
where 0 = 1/2Tr D, the variable coefficients bgj and the operators %y, %, are
defined by the formulae
0 / 20 0 —1 0
bip = Y] — oH'(p) + m — o bis = A "0, bis =0,
o o
by = 0P[I] — g@Q — op+mg, by, = gwo + H'(¢p),
(1.42) by, = =AY, bgy = —1, b5y = ooy — U] —m,
_ 20 _
=05 (V1] — 0H'(p) = p) = H'() + meg ¢,
b3s = (A0o) ™ oCbly + A1, b3y = 0p "W [9] +m(l+ 05 )
B30 = 05 ' (00 — mo) + U] —m(1 —( — 05 '¢w),
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(1.43) %o(,w) = RYpuVu+ RowVu, +RouVw,
(1.44) Py(D) = RuV(Du) + RD*(uVu)+

div (D + D*)Vu — %Tr DVu) — DAu — A(Du).

The justification of the formal procedure meets the serious problems, since the
smoothness of solutions to problem (1.13) is not sufficient for the well-posedness
of problem (1.41) in the standard weak formulation. In order to cope with this
difficulty we define wvery weak solutions to problem (1.41). The construction of
such solutions is based on the following lemma, the proof is given in Appendix.
The lemma is given in R, for our application d = 3.

Lemma 1.6. Let Q C R? be a bounded domain with the Lipschitz boundary, let
exponents s and r satisfy the inequalities sr > d, 1/2 < s <1 and ¢,c € H>" ()N

H'Y2(Q), we H(lfs’T/ (Q) N Hy?(Q). Then there is a constant ¢ depending only on
s, and 2, such that the trilinear form

B(w, p,¢) = —/ cw - Vodz
Q
satisfies the inequality
(1.45) B(wW, ¢, 9) < el wllya—eor ol ll e @) < e

and can be continuously extended to ‘B : Héfs’r/ (Q)Ix H*>"(Q)? — R. In particular,
we have <V € H~57(Q) and ||sVel| gi-sr () < clloll ger@ sl mar @) -

Definition 1.7. The vector field w € H(l)fs’rl(Q)B, functionals (w, 1, €) € H™*"' (Q)3
and constant n are said to be a weak solution to problem (1.41), if (w,1) =0 and
the identities

/ W(H — RoVu-h+ RQVh*u) de —B(w,p,¢) — B(w,v,()+
Q
(W, G = bly6 — blog — 3b3,) + (¢, F — b1 — b3, g — »bY;, — Ru- Vu-h)+
(1.46) (&M — 52b3y) +n(1— (1,005¢)) =
<D, b5 + 030g + b3 + U’U> + <.@0, h>.

hold true for all (H,G,F,M) € (C*(2))% such that G =TIG. Hered = 1/2 Tr D,
the test functions h, g, ¢, v are defined by the solutions to adjoint problems

(1.47) Ah—-Vg=H, divh=G, Z*<«=F ZLv=MinQQ,
(1.48) h=0o0on9Q, Ilg=g,¢=0o0n Xy, v =0 on Xj,.

We are now in a position to formulate the third main result of this paper.

Theorem 1.8. Under the above assumptions,

(1.49) w. — w weakly in H(l)_s’rl(Q), ne — n in R,
. Ve =, we o w, & — & (x)-weakly in Hf‘”"(Q) as e — 0,

where the limits, vector field w, functionals ¥,w, &, and the constant n are given by
the weak solution to problem (1.41).
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Note that the matrices N(g) defined by equalities (1.5) meet all requirements of
Theorem 1.8, and in the special case we have in representation (1.6)

(1.50) D(x) =divT(z)I — T'(x).

Therefore, Theorem 1.8, together with the formulae (1.3) and (1.10), imply the
existence of the shape derivative for the drag functional at € = 0. Straightforward
calculations lead to the following result.

Theorem 1.9. Under the assumptions of Theorem 1.8, there exists the shape de-
rivative

d

%JD(SE)

where the linear forms L. and L, are defined by the equalities

0 = Le(T) + Lu(W7W,¢)7

£=

Lo(T) = /Q divT(Vu + Vu* — divul)Uo do—
/Q [Vu+ Vu* —divu— ¢I — Rou®u|DVn - Uy dz—
/Q [D*Vu + Vu*D + V(Du) + V(Du)*|Vn - Uy dz
and
Ly(w,w, ) = /Qw[AnUOO + Ro(u-Vn)Us + Ro(u - Us) V| dz+

(w, V- Us) + R(¥, (0 Vn)(u-Uy)).

While L. depends directly on the vector field T, the linear form L, depends on
the weak solution (w, 1, w) to problem (1.41), thus depends on the direction T in a
very implicit manner, which is inconvenient for applications. In order to cope with
this difficulty, we define the adjoint state Y = (h, g,s,v,1)T given as a solution to
the linear equation

(1.51) £Y —4Y - VY =0,

supplemented with boundary conditions (1.48). Here the operators £, i, U and
the vector field © are defined by

A -V 0 0 0 00 —Vg —(V 0
div. 0 0 0 O 0 0 IIy 0 0
g=lo o 2 o ol,u=loo0o o o o],
0 0 0 Z 0 0 0 0 0 0
0 0 —-Biz 0 1 0 0 0 0 0
Ro(Vu—-uv) 0 0 0 0
0 AL 0 0 s,
DUES Ru-Vu Wy b, 00 Yy |,
0 0 0 0 bl
0 0 0 0 0

O =(AnUy + Ro(VN @ Uy + Uy @ V)u, II(Vy - Uy), R(uVn)(uU,),0,0),
H2i(') = H(bgz())v Bl&() = <17b?3()>
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The following theorem guarantees the existence of the adjoint state and gives the

expression of the shape derivative for the drag functional in terms of the vector
field T .

Theorem 1.10. Let a given solution ¥ € B,, ((,m) € X" x R, to problem
(1.13) meets all requirements of Theorem 1.5. Then there exists positive constant
71 (depending only on U, Q and r,s) such that, if T € (0,71] and RA\~! < 72, then
there exists a unique solution Y € (Y*7)3 x (X*7)3 x R to problem (1.51), (1.48).
The form L, has the representation

(1.52) Ly (w,1,w) = / [div T (6395 + b30g + ov + 5b3) + Zo(div T — T')h] dz
Q

where the coefficients b?j and the operator Py are defined by the formulae (1.42),

(1.44).

Method and structure of the paper. The following aspects of our method deserve
brief description.

e Extended form (1.13), of the governing equations which allows to cope with
the mass control problem.

e The splitting of the boundary value problem for the transport equation into
two parts: the local problem in the vicinity of inlet, and the global problem
with the modified vector field @ and the empty inlet 3;,,.

e The estimates of solutions to the model problem (4.24) in the fractional
Sobolev spaces, which can not be obtained by the interpolation method.

e The very weak formulation of linearized equations introduced to assure the
existence of shape derivatives.

Now, we can explain the organization of the paper. Section 2 is devoted to the
proof of Theorem 1.5. First of all, we establish the existence of solution to problem
(1.13) using Schauder fixed point theorem. Next, we consider the linear equa-
tions for difference of two solutions (v, ;), i = 1,2, corresponding to arbitrary
matrix-valued functions IN;. Using Theorem 1.3 we deduce the weak formulation
of boundary value problem for linearized equations. The main result of this section
is Theorem 2.3 which show that solutions of the linearized problem are stable with
respect perturbations of data in the dual Sobolev space. This result implies the
local uniqueness of solutions to problem (1.13). In section 3 we exploit Theorem
2.3 to prove the existence of the shape derivative of solutions. The last section is
devoted to the proof of Theorem 1.3.

2. EXISTENCE AND UNIQUENESS OF LOCAL SOLUTIONS. PROOF OF THEOREM
1.5

2.1. Existence theory. In this paragraph we establish the local solvability of prob-
lem (1.13) and prove the first part of Theorem 1.5. In our notation, ¢ denotes generic
constants, which are different in different places and depend only on 2, U, ¢ and
r,s. The proof is based on the following lemma which furnishes the regularity
properties of composed functions. Let us consider functions u,v : 2 — B, where
Br = {x : |x| < K} C R? is the ball of radius K centered at 0.
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Lemma 2.1. Assume that u,v € X*", s € (0,1], sr > 3, and §f € C3(2 x Bg).
Then we have

(2.1) 15, W) x=r < e(r, 8)||fller (@x Bre o)) (1 + [lullxer),
(22) ||f(av) _f("u)HXs,r <
c(ry ) Ifllc2x By (L + Jullxsr + |[v]lxer)||u = v] xsr

Proof. In order to prove (2.1) it suffices to note that
(2, u(x) =y, uy)|" < c(M)fller @x iy (12 = yl" + [u(z) —uly)]"),

which, in view of the inequality,
/ |z —y[" 7" dwdy < c(r, 5),
QxQ

yields

[, w)lsire < c(rys)lIfllor@x B o) (1 + [ulsr0)-
On the other hand, we have
Vi wllzz) < lIfller@x s o) Vullzz@)-
Combining obtained inequalities we get (2.1). It remains to note that (2.2) follows

from (2.1) and the Hadamard formula for the first order expansion of f. O

Fix sufficiently small positive 7, such that
(2.3) CeT < 0%,

where §* is the constant determined in Corollary 1.4, and ¢, is the constant from
inequality (1.36). By virtue of Corollary 1.4, there is o*, depending only on Q, U,
and r,s, such that for all ¥ € B, and o > ¢*, problems (1.27) and (1.28) have
solutions satisfying inequalities (1.34). Finally fix an arbitrary o > o*.

We solve problem (1.13) by an application of the Schauder fixed point Theorem in
the following framework. Choose an arbitrary element ¥ € B,. As it is mentioned
above, the problem

(2.4) u-Vor +op; =019+ mge in Q, ¢; =0 on X,
has a unique solution satisfying the inequality
(2.5) lerllxer < (U, 0,7, s)(1¥1[I]]| x5 + [m]).
Next, define v; and 7 to be the solutions of the boundary problem for the Stokes
equations

Avy — Vm = @/ (u) + RAB(p,u,u) = F[V] in Q
(2.6) o0 divvy =TII(gop; — goo¥[Y] — gmoo) in €,

vi=0o0n 09, m —Ir; =0,

where m is given by (1.13c). By Lemma 1.2, this problem admits a unique solution
such that

@7 Ivillyer + Imllxer < cIFWDzer + 190 xer + lorllxer + ml).

Equations (2.4), (2.6), (1.13c), define the mapping = : ¥ — 1 = (vi,71, 1)
We claim that for a suitable choice of the constant 7, = is a weakly continuous
auto-morphism of the ball 5. We begin with the estimates for nonlinear operators
present in (2.4). Fix an arbitrary ¥ € B,. Applying inequality (2.2) from Lemma
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2.1 to the function H which is a part of ¥[J], we obtain ||H ()| xs~ < er?, which
leads to the estimate

¢

@8)  IEWllxer < Slaoller +lnllxer) +er? < /A +er? < e
Since, under assumptions of Theorem 1.5, X7 () is a Banach algebra and || g|| x=.r <
¢+ ||@llxsr < const, we conclude from this and (2.5) that
(2.9) lerllxsr <e/A+cer? +em| < er? +¢|m).

In order to estimate the right hand side of the first equation in (2.6) we introduce
the vector function z = (v, Vv, m, ¢) and proceed as follows. It can be easily seen
that ||z| xs- <[]z < 7, and |z| < 7. Recall that the operator % constitutes a
cubic polynomial of © and p. By Lemma 2.1,we have

(210) 180w, wllxer < RO+ ollxer + [zl xer) < er®(1+7) in B,.
Next, note that

[ ()] 2= < c(llg — Lallc2) + [N = Iflc2)) (1 + [[Vul
which along with (1.38) and (2.10) implies
(2.11) I1E[9]]

yor) < em?|ul

Ys:my

Zor < 072(1 +7) in B;.

Combining inequalities (2.8) and (2.9) we get the estimate
lowr + U] xor < 72

From this, (2.11), (2.7) and Lemma 1.2 we finally obtain

(2.12) IVillysr + |m1|xsr < et 4 cjm).

It remains to estimate m. Recall that the vector field u and parameter o meet all
requirements of Corollary 1.4. Therefore, problem (1.13b) has the unique solution
¢ € H>"(Q) for all s,r satisfying (1.37). In particular, inequalities (1.34) yield
the estimate ||(||xsr < c¢. Since, by virtue of (1.37), the pair s = 2/3, r = 6 is
admissible and the embedding H?/36(Q) — C1/%(Q) is bounded, estimates (1.32)
and (1.33) for rs > 3 yield

(2.13) ICllcrrsay + Kl 12(0) < C(U,Q,0).

Recalling that divu = divv, we obtain |divu| < ¢.7. From this, inequality |g| <
1 + 72, and maximum principle (1.33) we conclude that

(2.14) IKlo@ < @ +er®) L —o ter) ™ < (1 —en)™h,
which leads to the following estimate
1—¢| <er(l—er)™t.

Now we can estimate the right hand side of (1.13c). Rewrite the first integral in
the form

/ 0(1—C—05 ' Cp) da = / (1-0)* do+ / (6-1)(1—C—05 ' Cp) da— / (1-¢)+o5 'Cp) do.
Q Q Q Q
We have

(g—1)(1—=C—05'Co)l <em®, |(1=0) +05'Co)| < ceT+er(l—er)™h.
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On the other hand, we have (1 — {)*[|c1/6(0) < ¢(U,Q,0) and (1 - ()" =1 on
Yout- Hence

/(1 — )t dx > k(U,Q,0) > 0.

Q
Thus, we get

>kl —ck (1 —cr)7h).
In particular, there is positive 7y depending only on U, Q and o, such that

|| < cfor all T < 7.

Repeating these arguments and using inequalities (2.8), (1.13c), we arrive at |m| <
cr?. Combining this estimate with (2.9) and (2.12), we finally obtain |[91]|xsr <
er?. Choose sufficiently small 79 = 79(U,Q, ), such that er¢ < 7. Thus, for all
7 < 79, Z maps the ball B, into itself. Let us show that = is weakly continuous.
Choose an arbitrary sequence ¢, € B, such that ¢, = (v,, 7, @n) converges
weakly in E to some 9. Since the ball B; is closed and convex, ¥ belongs to B;.
Let us consider the corresponding sequences of the elements 91, = Z(¥,) € B
and functions ¢,. There are subsequences {01 ;} C {¥1,} and {¢;} C {{,} such
that ¥ ; converges weakly in E to some element ¢, € B; and (; converges weakly
in X*" to some function ¢ € X*". Since the embedding £ — C()® is compact,
we have 9, — 9, ¥1; — 91 in C(2)°, and
V¢ — V¢ weakly in L*(Q), ¢ — ¢ in C(Q).

Substituting ¥; and ¥ ; into equations (2.4), (2.6), (1.13c) and letting j — oo
we obtain that the limits ¥ and ¥; also satisfy (2.4), (2.6), (1.13¢c). Thus, we
get ¥ = E(¥). Since for given 9, a solution to equations (2.4), (2.6) is unique,
we conclude from this that all weakly convergent subsequences of ¥ , have the
unique limit ¢;. Therefore, the whole sequence ¥, = Z(¢J,,) converges weakly to

Z(¢9). Hence the mapping = : B, — B, is weakly continuous and, by virtue of the
Schauder fixed-point theory, there is ¥ € B(7) such that ¥ = Z(9).

It remains to prove that ¥ is given by a solution to problem (1.13a). For ¥, = ¢,
the only difference between problems (1.13a) and (2.6), (1.13c) is the presence of
the projector II in the right hand side of (2.6). Hence, it suffices to show that
(2.15) (0y 'gop — g¥[0] — gm) = 05 ' 9o — g¥[] — gm.

To this end we note that ¢ is a generalized solution to the transport equation

u- Vo +op = U1[0] + mgo.

Using ¢ as a test function and recalling the integral identity (1.29) we obtain

a/sogdwz /C(‘Ifl[i‘/‘ng@) dz.
Q Q
On the other hand, equality (1.13c) reads

/g(gglmlw] +mg(1+pop ")) do = /(a\Il[ﬁ] + gm) de.
Q Q
Combining these equalities and noting that 14 g, Yo = 0/09 we obtain

/ (Z—ng — gy — mg) dx =0
Q
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which yields (2.15) and the proof of Theorem 1.5 is completed. O

2.2. Uniqueness and stability. In this paragraph we prove that, under the as-
sumptions of Theorem 1.5, a solution to problem (1.13) is unique, and investigate
in details the dependence of the solution on the matrix function N.
Weak formulation of linearized equations. Assume that matrices N;, i = 1, 2, satisfy
conditions of Theorem 1.5, and denote by (¥;,(;,m;) € E x X®" xR, i = 1,2, the
corresponding solutions to problem (1.13). Recall that the solutions (¥, (;,m;),
together with the constants s, satisfy the inequalities
(2.16) [mi| + [10ille < e, o] + [Cllxer <c,
where the constant ¢ depends only on U, 7, s, and 0. We denote u; = ug + v;,
1 = 1,2, the solutions to (1.9) for N;, i = 1,2. Now set
0=g1 — g2 = \/det N; — \/det No,
W=V]—Vy, W=7 -T2 Y=p1—p2, §=0—C, n=m—mz.
It follows from (1.13) that
WV + o) = —w - Vg + b119¢ + brow + bizgn + b1od in €,
Aw — Vw = a4 (w) + R61 (¢, w) + 2 in Q,
divw = bo19) + bosw + bazn + bag0 in €2,
(2.17) —div(ui€) + o€ = div(¢aw) + 00 in Q,
w=0o0nd, v =0on X, £ =0 on Xout,

w—IMw=0, n= %/ (bglw + bsow + b3aé + bgoa) dz.
Q
Here the coefficients are given by the formulae

o
bir = o(1 —g2) + g2V [V1] — 92021 (01, p2) + gama — %(901 + ¢2),
o
biz = A ' 0282, bis = g201, bio = 01V [V1] — g‘»@% —op1+mier,

ag
b1 = gz(g + ‘1)1(901,802))7 baz = —g2/A,
(2.18) bas = —g2, bao = o105 — V[V1] — ma,

bs1 =0y ' C1 (0(1 —g2) + 02V[V1] — g202P1 (01, 2)—
920

0o (

bsa = 0y "Cibia — baz, bas = 0 ' W1[V2] + magi (1 + 05 1),
bso = 05 "Ci(bro — mio1) + O[] — ma(1 — G — 0g 'Cawpa),

1
Bilp1.02) = 0 e0)en) o [ H'(prs+ ol = 5)) ds
0
and the operators 41 and 2 are defined by the equalities
C(w) = B1(Y,ur,ur) + Bi(02, w,u1) + HB1(02,u2, W),
D = @ (V) — 2a(Va) + R(H1(02,u2,u2) — Ha(02,u2,12)),
where o7, and %, are given by (1.8) with IN; instead of N.

P11+ <P2)) — 82®1 (01, 92) + Mmagr0p ' Ca,
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We consider Z and 0 as given functions, and equality (2.17) as the system of
equations and boundary conditions for unknowns w, v, £, and n. The next step
is crucial for further analysis. We replace equations (2.17) by an integral identity,
which leads to the notion of a very weak solution of problem (2.17). To this end
choose an arbitrary functions (H, G, F, M) € C>~(Q)% such that G — IIG = 0, and
consider the auxiliary boundary value problems

(2.19) L*c=F, Lv=MinQ, ¢=0o0nY., v=0onX.

(2.20) Ah—-Vg=H, divh=IGinQ, h=0o0n9dQ, Ilg=g.

Since, under the assumptions of Theorem 1.5, u and ¢ meet all requirements of
Corollary 1.4, each of problems (2.19) has a unique solution, such that

(2.21) [<llz=r @) < cllFlmar),  vlla=r@) < cllM|[fer(o),

where ¢ depends only on U, Q, r, s, and . On the other hand, by virtue of Lemma
1.2, problem (2.20) has the unique solution satisfying the inequality

(2.22) Bl 1vsr@) + Mgl mer@) < Bl giver @) + cllGllaer (o)

Recall that w € H?2(Q2)? N C(Q)? vanishes on 9Q, and (w,,£) € H>?(Q)3 N
C(Q)3. Multiplying both sides of the first equation in system (2.17) by ¢, both
sides of the fourth equation in (2.17) by v, integrating the results over Q and
using the Green formula for the Stokes equations we obtain the system of integral
equalities

/¢F dr = /(—W -V + b11¢ + biow + bisn + b100)§ dx,
Q Q

(2.23) /WH dr + /WG dx = / (b219) + baow + bagn + bagd) g da+
o) o) Q

/ (AW + RE(w, ) + 2)h da, Q/ M dz — / (div(Caw) + 00)v da.

Q Q

Next, since div(pauz) = 0, we have

/(931<92,w7u1> + %1 (02,u2, W) - hdz =
Q

/QQW- (V(N;lul) - (N7'h) — (N;l)*V(Nflh)*uQ) da.
Q

On the other hand, integration by parts gives

/diV(CQW)U dex = —/CQWVU dx.
Q

Q
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Using these identities and recalling the duality pairing we can collect relations
(2.23), together with the expression for n, in one integral identity

/QW(H — RooV(Ny'uy) - (N7 1h) + RQQ(le)*)(V(Nflh)*ug) da—

(224)  B(W,902,5) — B(W,v,(2) — A (W, h) + (w, G — bras — baag — »bg2 )+
(4, F = br1s — barg — »ba1 — Ruy - V(N7 'uy) - Ny 'h)+
<§,M — %b34> +n— n<1,b13§ + b239> = <0,b10§ ~+ bagg + b3 + O”U> + <@,h>.

Here, the trilinear form 9% and the bilinear form 2; are defined by the equalities

B(W, p2,6) = —/§W~V<p2da:, Ay (w, h) :/,5271W~hdac.
Q Q

Note, that relations (2.24) are well-defined for all w € 'Hé_s’r/ (Q) and 9,¢ €
H*S’T/(Q). It is obviously true for all terms, possibly except of 2l; and B. Well-
posedness of the form 8 follows from Lemma 1.6. The well posedness of the forms
21 results from the following lemma, the proof is given in Appendix A.

Lemma 2.2. Let sr > 3, 1/2 < s < 1 and w € HL™*" (Q) N HX*(Q), h €
H'*7™(Q) and N satisfy (1.38). Then there is a constant ¢ depending only on s,
and Q such that

(2.25) |2A(w, h)| < c¢2||w||Hé,S,,.,(Q)||h||H1+5,T(Q).

Hence the form 2 can be continuously extended to A : Hé_s’r,(9)3 x H1T5m(Q)3
R.

Thus, relations (2.24) are well-defined for all (w, ¢, w, &) € 'Hé_s’T/ (Q)3xH*"" (Q)3.
Equalities (2.24) along with equations (2.19), (2.20) are called the very weak for-
mulation of problem (2.17). The natural question is the uniqueness of solutions
to such weak formulation. The following theorem, which is the main result of this
section, guarantees the uniqueness of very weak solutions for sufficiently small 7.

Theorem 2.3. Let s,r, and o satisfy condition (1.37), parameters A\, R, matri-
ces Ny, i = 1,2, satisfy conditions (1.38), constants T meet all requirements of
Theorem 1.5 and the solutions (9;,(;,m;), ¢ = 1,2, to problem (1.13) with the ma-
trices N;, i = 1,2, belong to B x X*" x R. Furthermore, assume that for any
(H,G,F,M) € C>(Q)° and for (s,v,h,g) satisfying (2.19)-(2.20), the elements
(W,w,,§) € Hé_S’T/(Q)?’ x H=*"" (Q)® and the constant n satisfy identity (2.24).

Then, there are constants ¢, 7 depending only on s,r,c and 2, U, such that for
T € (0,71], we have

(2.26) ||W||H(1;sn-’(9) + [wllg-s @) + ¥ = (@) + 1€ lla=s (@) + In] <
<c(1ZlLr) + Rllg-sr (o)

Proof. The proof is based upon two auxiliary lemmas, the first lemma establishes
the bounds for coefficients of problem (2.17).



22 INHOMOGENEOUS BOUNDARY VALUE PROBLEMS
Lemma 2.4. Under the assumptions of Theorem 2.3, all the coefficients of identity
(2.24) satisfy the inequalities ||bsj|| xsr < ¢, furthermore

012l x5 + |Ib22llxsr + [[b11][xsr + 10l x s + [|b20]| x5m < e,

2.27
( ) ||b31HX~“»7' —+ ||b32HX~“»7' —+ ||b||X5,7 < cT.
Proof. The proof follows from Lemma 2.1 combined with formulae (2.18). |

In order to formulate the second auxiliary result we introduce the following deno-
tations.

J1 = (¥, b116) + (w, b1as) + (0,b10), To = (¥, ba1g) + (w, baog) + (0, b209),
Ty = se((1h, bay) + (w, bsa) + (€, bsa) + (0, bso)), Ta = <¢,u1V(N1u1) .N;1h>,
35 = [ oow - (VONT ) (NT'B) = (N7) V(NG ) )
6= ||W||H(1)fs,r’(ﬂ) + 1Y llg-sr ) + lwllg—r @) + 1€ ll—s (02)»

Q = [H|ys-1r) + |Gllasr@) + [Fllmer@) + 1M ]| ger @)

Lemma 2.5. Under the assumptions of Theorem 2.3, there is a constant c, de-
pending only on U, Q, s, r, and o, such that

(2.28) 31 < erQ[& + [0l ()]
(2.29) T2 < Q16 + [[Yllg-or () + 0l (0]
(2.30) I3 < er[6 + [Ollg-er (], Ta+T5 < QG

Proof. We have
(¥, b116) + (W, bras) + (0, b1os) < D116 e (o) 19 [l g5 ()
||512§||Hs,r(g)||w||H_s,r/(Q) + ||blo§||Hw(Q)||DHH—M/(Q)’

Recall that for rs > 3, H>"(Q) is a Banach algebra. From this, estimate (2.21) and
inequalities (2.27) we obtain

16116l rar@) 1Y e () + 01261 1= @) |0l -2 () + 110208 | 27 0) IO 2.7 () <
cllsllzsr @) o1l e @) [V llm—sr @) + 1012l o) @ llig—s.r 0y + [1010][ 57 (2) O]l =27 (2))
< CTHF”HS*"‘(Q)(”’(/J”H*S’T"(Q) + HWHH*SW’(Q) + ||D||H*S’7"(Q))ﬂ

which gives (2.28). Repeating these arguments and using inequality (2.21) we obtain
the estimates for J, and J3. Next, we have

Jur-V (N} ') Ny o) < ellun | gor@llun | gresr@ Il geer @) < e H| gresrq)

which gives the estimate for J4. Since the embeddings H*"(Q) — C(2), H**7(Q) —
C'(Q) are bounded and [N*!||c1(q) < ¢, we have

02| V(NT 'wp)||NT | + 02| (N7 'u2)[[V(NT 'h)| < ¢f|h|graver o),
which leads to the inequality

Js < cl[bfl grver (o) Wl L1 0) < c(lH[lpa—rr @) + Gl = @) 1Wllp - 0y

and the proof of Lemma 2.5 is completed. O
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Let us return to the proof of Theorem 2.3. It follows from the duality principle that
the theorem is proved provided we show that, under the assumptions of Theorem
1.5, the following inequality holds

swp ((w.H) + (,G) (0. F) + (& 1)) +[n| <
Q(H,G,F,M)=1

(231) cT (®(W7wa77[}a§) + |TL|) + C(”-@”Ll(ﬂ) + ||DH]HI_SY"'(Q))7

where the constant ¢ depends only on Q,U and r,s,o. Therefore, our task is to
estimate step by step all terms in the left hand side of (2.31). We begin with an
estimate for the term (¢, F'). To thisend, take H=h=0,G=¢g=0, M =v =0,
and rewrite identity (2.24) in the form

(¥, F) = B(w, p2,5) + J1 4+ T3 + n(1,bizs) — n.
By virtue of Lemma 1.6 and estimate (2.22) we have
(232)  B(W, £2:5) < erl[Wl s g ol < erlWlipn oo 1E e
On the other hand, Lemma 2.4 and inequality (2.21) yield |<1, b13§>| < c|lFlger@)-
From this and (2.28),(2.30) we finally obtain
Moreover, by virtue of the duality principle

[ llg—sr (@) = sup (v, F)|,
[1F s, (@y=1

we have the following estimate for ¢
(2.34) [Vl @) < e7E + || g—s.rv () + €l

Let us estimate w and w. Substituting F = ¢ =0 and M = v = 0 into (2.24) we
obtain

(w,H) + (w,G) = Ay (w,h) + Jo + T3 + RIs + RI5 + n(1,basg) — n + (Z,h)
By virtue of Lemma 2.2 and (2.22), the first term in the right hand side is bounded
20w, )| < e ([ + G e @) Wy -
Next we have
(L, basg)| < e(|Hllpe-rr(@) + [Gllaer()nl.
Obviously
(2, 0)| < cl| 2] blle@) < c(IHlls-10@) + Gl @) 2] 9)-

These inequalities together with estimates (2.29)-(2.30) and inequality R < 7
imply

2

(w,H) + (w,G) < |n| + c7Q&+
(1l + 1]+ Pl ) + 121300
Combining this result with (2.34) we obtain

(2.35) (W, H) +(w,G) < [n[ + c7Q& + cQ(|n] + [l (o) + ||9||L1(Q)>,
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where Q = Q(H, G,0,0). For G = 0 and by the duality principle
= sup <H, w>,

W[ 41—s.r
Ho D s g1

we conclude from this that

(2.36) [Wllygp-e gy < Inl + 76 + c<|n| + 10 ) + ||@HL1(Q)) .

Next, substituting H=h =0, G = g = F = ¢ = 0 into identity (2.24), we arrive
at
(&, M) =B(w,(,v) + T3+ 0(d,v) — n.
Lemma 1.6 and (2.21) give the estimate for the first term
B(w, G2, v)| < el|Wllyaoer g 0l rom () < €llWllyimair ) 1M [ om0

From this and estimates (2.30), (2.21), we obtain

(&, M) < cTQ® + cQ(||w||Hé,s,,./(Q) + [Pllg-e () + I7-
Combining this result with inequality (2.36) we arrive at
(2.37) (&, M) < cQ(76 + |n| + [0/l () + 1211 (02)) + clnl.

Finally, choosing all test functions in (2.24) equal to 0 we obtain n = J3 which
together with (2.30) yields

(2.38) 0] < S + [0l )
From (2.33),(2.35),(2.37), combined with (2.38) , it follows (2.31) and the proof of
Theorem 2.3 is completed. ([

Uniqueness of solutions. The important consequence of Theorem 2.3 is the following
result on uniqueness of solutions to problem (1.13).

Proposition 2.6. Under the assumptions of Theorem 1.5, there exists positive T
such that for all 7 € (0,79, problem (1.13) admits a unique solution in the ball B, .

Proof. If for some N, the problem has two distinct solutions (¥;,(;, m;), i = 1,2,
with ¥; € B, then the corresponding finite differences of the solutions w, ¢, w and
& meet all requirements of Theorem2.3 with 9 = 0 and 2 = 0. Therefore, in view of
(2.26) all the elements w, 1, w and £ are equal to 0, which completes the proof. [

3. PROOFS OF THEOREM 1.8 AND THEOREM 1.10

Proof of Theorem 1.8. Let us consider a family of matrices N(¢) having representa-
tion (1.6) and the sequence of corresponding solutions (9¥(g), {(g), m(e)) to problem
(1.13), where ¥(e) = (v(e),n(e),¢(e)). By virtue of (1.40), we can assume that,
possibly after passing to a subsequence, the sequence (¥(¢g),((¢), m(e)) converges
weakly in (Y57)3 x (X*7)3 x R to some element (¢, (, m), which satisfies equations
(1.13) with N = I and meets all requirements of Theorem 1.5. Since the solution
(9,¢,m) to problem (1.13) is unique, the limit is independent on the choice of a
subsequence and the whole sequence converges to the limit (49, ¢, m). It follows from
(2.17) that the differences ¥ — 9(¢), ¢ — {(e), m — m(e), satisfy equations (2.17),
with the coefficients bz(;) and the operator 2. given by formulae (2.18) with

N; =L N;= N(5)7 (ﬁl,ghml)) = (19><am)7 (1927C27m2) = (19(5)7<(5)7m(5))'
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In particular, the operator Z. is defined by the equality

7. = Ro(e) (u(=)Vu(e) - <N<s>*>*1(u<s>V(N<e>*lu<e>)))+
N(e) ' div (a7 (6)N(e)N(e)"V(N() "'u(e))) — Aule)
and admits the representation 2. = €%(b,D) + 2%, (¢), where %, is given by

(1.44). Moreover, since the norms |[o(¢)|lc() and |[u(e)||g22(o) are uniformly
bounded, we have

(31) ||@1(5)||L2(Q) < C(U,Q,O’).

Next, note that g(¢) admits the decomposition g(e) = 1 + €0 + £201(g), where
? = Tr D, and the reminder 91 (¢) is uniformly bounded in C1(f2). Proceeding as
in the previous section and recalling the equalities @/ = 2; = 0, we conclude that
the finite differences

(We,we, ) =71 (0 =0(e)), &= ((—((e), ne=¢e""(m—mle))
satisfy the integral identity

/ng (H —o(e)Vu-h+ g(e)Vh*u(s)) dx—

(32)  B(we,0(e),s) = B(we,v,((e)) + (we, G — biFs — b5 g — 55 )+
(e F = \)¢ — b5 g — 505 — Ru-Vu-h) + (6., M — b)) +n.—
n (1,68 + b5 g) = (0 +01(2), {55 + b5 g + 545 + 00) + (Do + D1 (€), h).

along with the orthogonality conditions (w.,1) = 0. Here (H, G, F, M) are arbi-
trary smooth functions such that G = IIG, the test functions ¢ , v, g and h are
defined by equations (2.19), (2.20), and are independent on €. Recall that the el-
ements 1 = ¢ and 95 = ¥(g) belong to the ball B, and meet all requirements of
Theorem 2.3. Hence, there exist 71 > 0, depending only on 2, U and s,r, o, such
that the conditions

AL R<TE IN(E) —I|ci) < 7%, 0<T <7,
imply
1Wellyg—er y F llwella=cr @) + e ll—c.r @) + 1€l () + Ine] <
(10 + 21|l + [1b+ebiloz ) < ¢

Therefore, after possibly passing to a subsoquence, we can assume that the sequence
W, converges to w weakly in ’H1 s.r’ (Q), and (we, Ve, &) converge to (w, 1, &) (%)-
weakly in H=*"' () as e — 0.

Next, choose s’ > s satisfying conditions (1.37). By virtue of Theorem 1.5, there
exists 7} > 0 ( depending only on Q, U, r, s, o) such that for all 7 € (0, 7], the
functions (9(g), ¢(¢)) are bounded in (Y™5)3 x (X™5)3. Tt follows from this that
the family u(e) = ug + v(e) converges to u strongly in Y*", and (p(¢), 7 (), {(e))
converges to (p,m, () strongly in X*7". Therefore, by virtue of Lemma 2.1, the
sequence bl(-;) converges strongly in X*" to b?j. Hence, we can pass to the limit in
(3.2). It is easy to see that the limits, the vector field w and the functionals ¥, w, £,
are given by a unique weak solution to problem (1.41) and, in addition, meet all
requirements of Definition 1.7. It remains to note that by virtue of Theorem 2.3,
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the limit is independent of the choice of a subsequence, which completes the proof
of Theorem 1.8. [J

Proof of Theorem 1.10. Assume that r, s, o, and 7 satisfy inequalities (1.30),(1.37),
and ¥ = (v,7,¢) € B; be a solution to problem (1.13) given by Theorem 1.5.
Denote by Y;"" the subspace of the space Y*" of all functions vanishing on 92, by
X" and X the subspaces of X" which consist of all functions vanishing on X,
and Yoy, respectively, and by X" the subspace of all function in X*" having the
zero mean value. Introduce the Banach spaces £ = (Yy"")? x X" x X5 x X7 xR,
and F = (Z57)3 x X;7" x (X*7)? x R. Our first task is to show that for all © € F,
problem (1.51),(1.48) has a unique solution Y € £. We begin with the observation

that, by virtue of Lemma 1.25, the Stokes operator has the bounded inverse

div 0

On the other hand, by virtue of Corollary 1.4, the operators .£ and .£* (1.48) have
the bounded inverses £ =1 : X*" — X" (£*)~!1 . X*7 — X, Therefore, there
exists the bounded operator

—1
< AV > (25T ) X — (YT x X

-1

Z* 0 0
0 Z 0 (XX R — X0T x X7 xR,
-By3 0 1

It follows from this that for all ©® € F, the equation £Y = © has a unique solution
satisfying boundary conditions (1.48) and the inequality ||Y]|ls < ¢||®| %, where
the constant c is independent of 7. Let us consider the operators 4. By virtue of
Lemma 1.6, we have

[cVellge-rr(q) < erlls]|xar.
It is easy to see that

IsVellz2 @) < cllsllxsr[VellLa) < ellsllxerllellxsr < erlsllxer

Combining the obtained estimates we get the inequality ||sVo| zsr < c7||s||xsr.
Repetition of these arguments gives the inequality |[(Vv| zsr < c||lv]|x=r. Since
the norms |[b%;| x+.~ are uniformly bounded, we conclude from this that |UY || <
¢||Y]|e. Finally, let us consider the operator . Since the space X*" is the com-
mutative Banach algebra and Vu € X*", we have

|RuVuh|[x- < er*[h]lx-r. [Re(Vu+uV)hl|x-- < cr[h)

On the other hand, by virtue of Lemma 2.1 and (1.42), the coefficients bY; in the
expression for U satisfy the inequalities

ys.r.

6% 1 x2.r + 108 [l xceor + (1881 [l =+ [1B5allx + 1Bl xor < c7,

which yield the estimate||BY || < ¢7||Y|le. Thus we get that the diagonal ma-
trix operator £ has the bounded inverse, { is the bounded upper triangular (with
respect to £) matrix operator, and U is the small bounded operator. Hence, for
all sufficiently small 7 the operator £ — U — U : £ — F has the bounded inverse ,
which implies the existence of adjoint state satisfying equations (1.51) and bound-
ary conditions (1.48).

It remains to prove identity (1.52). Fix the adjoint state Y = (h, g,<,v,1), and set

H=Ah-Vg, G=divh, F=%% M= 2Lv.
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It follows from (1.51) that
H — Ro(Vu — uV)h + ¢V + (Vo = AnUs, + Ro((uVn) Uy + (quo)vn)),
(3-3) G — T1(b31< + bypg — 305,0) = (Vi Uco),
F — RuVuh — bJ59 — 89,6 — 33,1 = (uVn)(uUs), M = »b3,1.

By virtue of Theorem 1.8, the shape derivative (w,w, 1, £, n) satisfies integral iden-
tities (1.46). On the other hand (F,H, G, M) together with the components of the
adjoint state Y can be regarded as a collection of test functions for this identity.
Substituting these test functions into in (1.46), using equalities (3.3), and recalling
the identity (w,1) = 0, we obtain

Lu(W,W, 1][}) + %(l - 1) (<1/}a bgl> + <w7 b(§2> + <§’ bg4>)+
n —n{1,b{5¢) = (0,635 + b9 + b3, + ov) + (%o, h).
The most last equation in (1.51) reads [ = (1,b95c), which leads to

Lu(w,w, ) + 26(L = 1) (5¢((, 6%, ) + (w,8) + (§,644)) =) =

(0,6905 + b30g + 563 + o) + (o, h).
Next note that identities (1.46) imply the following expression for the constant n,
n = 2((¥,b51) + (@, b2) + (€, b3) + (2, 850))

Substituting this equality into (3.4) and noting that @ = Tr D we obtain (1.52),
which completes the proof. .

(3.4)

4. PROOF OF THEOREM 1.3

Our strategy is the following. First we show that in the vicinity of each point
P € %;, UT there exist normal coordinates (yi1,¥y2,ys) such that uV, = e;V,.
Hence problem of existence of solutions to transport equation in the neighborhood
of ¥i, NI is reduced to boundary problem for the model equation dy, ¢ + o = f
in a parabolic domain. Next we prove that the boundary value problem for the
model equations has unique solution in fractional Sobolev space, which leads to the
existence and uniqueness of solutions in the neighborhood of the inlet set. Using the
existence of local solution we reduce problem (1.27) to the problem for modified
equation, which does not require the boundary data. Application of well-known
results on solvability of elliptic-hyperbolic equations in the case I' = (} gives finally
the existence and uniqueness of solutions to problems (1.27) and (1.28).

Lemma 4.1. Assume that the C%-manifold ¥ = OB and the vector field U €
C?(%)3 satisfy conditions (H1)-(H3). Let u € C*(R?)? be a compactly supported
vector field such that

u=Uond u=0onl,
and denote M = |[ul|c1(gsy. Then there is a > 0, depending only on M and X, with
the properties:
(P1) For any point P € T there exists a mapping y — x(y) which takes diffeo-
morphically the cube Q, = [—a,a]® onto a neighborhood Op of P and satisfies the
equations

(4.1) Oy, x(y) = u(x(y)) in Qa, x(0,y2,0) e T NOp for |y2| < a,
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and the inequalities
(4.2) Ixller@a) + IxHlorop) < Cuy - x(y)] < Culyl,

where Cyr = 3(1 + MY (M? + C% + 2)Y/2 and Cr is the constant in condition
(H2).

(P2) There is a C* function ®(y1,y2) defined in the square [—a,a)?® such that
‘I)(anQ) = O; and

(4.3) x({ys =2} =2N0p, x({ys>®})=TNOp.

Moreover ® is strictly decreasing in yy for y1 < 0, is strictly increasing in y1 for
y1 > 0, and satisfies the inequalities

(4.4) C™yi < ®(y1,12) < CTyf,

where the constants C~ = |U(P)|N~/12 and Ct = 12|U(P)|N* depend only on
U and ¥, where N* are defined in Condition (H2).
(P3) Introduce the sets

E:ign = {(y27y3) : ‘y2| S a70 < Y3 < (I)(_a7y2)}7
SV = {(y2,y3) * |y2] € a,0 <ys < ®(a,y2)}.

For every (y2,y3) € XY (resp. (y2,y3) € Xy ), the equation ys = ®(y1,y2) has the
unique negative (resp. positive) solution y1 = a~ (y2,y3), (resp. y1 = a*(y2,y3))
such that
(4.5)

10y,0% (y2,93)] < C/ Vs, la* (Y2, y3) — a® (yh, y5)| < Clly2 — yb| + lys — i)/

(P4) Denote by G, C Q, the domain

(4.6) Go={y € Qu: ®(y1,42) <y3 < 2(—a,y2)},
and by Bp(p) the ball |x — P| < p. Then we have the inclusions
(4.7) Bp(pc) C X(Ga) CcOpC BP(RC),

where the constants p. = aQCA_/[lC_, R.=aC)y.

Proof. We start with the proof of (P1). Choose the Cartesian coordinate system
(z1,22,23) associated with the point P and satisfying Condition (H1). Let us
consider the Cauchy problem.

(4.8) Oy x =u(x(y)) in Qq, x o = x0(y2) + yses.

Here the function x¢ is given by condition (H2). Without loss of generality we can
assume that 0 < a < k < 1. It follows from (H1) that for any such a, problem (4.8)
has the unique solution of class C'(Q,). Next note that, by virtue of condition
(H1), for y; = 0, we have

(4.9) Ix(y)l < (Cr+Dyl,  [a(x(y)) —a(0)] < M(Cr + 1)]yl.
Denote by §(y) = Dyx(y). The calculations show that
u1 T’ (y2) 0
Fo == S(y) = | w 1 0

=0 uz 0y, F(T(y2),y2) 1
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and

U 0
o= 0o 1 o0
0 1

which along with (4.9) implies
(4.10) SO < Car/3, [IBo(y) = FO)] < ca.

Differentiation of (4.8) with respect to y leads to the ordinary differential equation
for §

9y, 8 =Dyu(x)§, 3§ = To-

y1=0
Noting that 9y, ||§ — Soll < |0y, §|| we obtain
By, 15 = Boll < M([IF = ol + [IZol);

and hence ||F — Fol| < ¢(M)||Solla. Combining this result with (4.10) we finally
arrive at

(4.11) 1§(y) —SO)] < ca.

From this and the implicit function theorem we conclude that there is a positive
constant a, depending only on M and ¥, such that the mapping © = x(y) takes
diffeomorphically the cube @), onto some neighborhood of the point P, and satisfy
inequalities (4.2).

Let us turn to the proof of (P2). We begin with the observation that the manifold
x(X N Op) is defined by the equation

Do(y) :=z3(y) — F(z1(y), 22(y)) =0, y € Qa.

Let us show that @ is strictly monotone in y3 and has the opposite signs on the
faces y3 = ta. To this end note that the formula for F(0) along with (4.11) implies
the estimates

|8y3.233(y) - 1| + |8y3x1(y)| + ‘6y3$2(y)| < cain Qlll'
Thus we get
(4.12) 1—ca <9y, Po(y) = Oy, 23(y) — Oy, F(x1,22) 0y, xi(y) < 1+ ca.
On the other hand, by (4.11), we have the inequality |z5(y)| < caly|, which along
with (4.2) yields the estimate
(4.13) @o(y)| = ls(y)] + [F(a(y))] < caly| + KCyly|* < ca® for y5 = 0.

Combining (4.12) and (4.13), we conclude that there exists a positive a depending
only on M and ¥, such that the inequalities

(414) 1/2 < ay3¢0(y) < 2, :tq)o(yl,yz, :I:a) > 0,

hold true for all y € Q,. Therefore, the equation ®¢(y) = 0 has the unique solution
ys = ®(y1,y2) in the cube @, this solution vanishes for y; = y3 = 0. By the
implicit function theorem, the function ® belongs to the class C1([—a, a]?.

It remains to prove that ® admits the both-side estimates (4.3). Note that inequal-
ity (4.2) implies the estimate |u(x(y)) — Ue1| < M|x(y)| < MCpra. Therefore, we
can choose a = a(M, X)) sufficiently small, such that
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Recall that z1(y) — Y (z2(y)) vanishes at the plane y; = 0 and

Oy, [21(y) = T(22())] = wa(y) = T'(22(y))u2(y)-
Since |Y’| < Cr, we obtain from this that

(4.15) [110/3 < |21(y) = T(w2(y))| < |1[5U/3 for y € Qa.
Equations (4.1) implies the identity

9y, Po(y) = VFo(x(y)) - u(x(y)) = VFo(x(y)) - U(z(y)) for ®o(y) = 0.
Combining this result with (1.16) and (4.15), we finally obtain the inequality,
(4.16) ly1IN"U/3 < [0y, @o(y)| < |1 NTU/5,

which along with estimate (4.14) and the identity 9,, ® = —8,, ®o(9,,Po) " yields
(4.4). Since the term z1(y) — YT (z2(y)) is positive for positive y;, the function  is
increasing in y; for y; > 0 and is decreasing for y; < 0, which implies the existence
of the functions a®. Next, the identities d,,a* = —3,,®¢/dy, Po, i = 2,3, and
estimate (4.16) yield the inequality
[0y.a™ ()] < clya| "

On the other hand, for y; = a®(y2,3), we have y3 = |®(y1,%2)| > ¢y? and hence
|~ < ey
obvious.

In order to prove inclusions (4.7) note that ®(—a,y2) > a>C~ and hence By(r) N
{yz > ®} C G, C Q, for r = a®>C~. But estimate (4.2) implies that Bp(p.) C

x(By(r)) for p. = rCy;, which yields the first inclusion in (4.7). It remains to note
that the second is a consequence of (4.2) and the lemma follows. O

?, which implies the first estimates in (4.5). The second estimate is

The next lemma constitutes the existence of the normal coordinates in the vicin-
ity of points of the inlet ;.

Lemma 4.2. . Let vector fields u and U meet all requirements of Lemma 4.1 and
U, =-U(P) -n >N > 0. Then there is b > 0, depending only on N, ¥ and
M = |lullcr(q), with the following properties. There exists a mapping y — X(y),
which takes diffeomorphically the cube Qp = [—b,b]> onto a neighborhood Op of P
and satisfies the equations

(4.17) Oy x(y) = u(x(y)) in Qp, %x(y1,%2,0) € ZNOp for |y2| < q,

and the inequalities

(4.18) Ixllcr@u) + X leror < Cun - 1x(y) < Culyl,
where Cpr.ny = 3(1 + N™Y)(M? +2)Y/2. The inclusions
(4.19) Bp(pi) NQ Cx(QpN{ys >0}) C Bp(R;) N,

hold true for p; = C]\}%Nb and R; = Cyr nD.

Proof. The proof simulates the proof of the Lemma 4.1. Choose the local Cartesian
coordinates (x1,x2.x3) centered at P such that in new coordinates n = es. By the
smoothness of 3, there is a neighborhood O = [—k,k]?> x [—t,t] such that the
manifold ¥ N O is defined by the equation

xs3 :F(.Tl,l‘g), F(0,0) =0, |VF(!L‘1,$2)| SK(|.’L‘1|+|Z‘2|)
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The constants k, t and K depend only on Y. Let us consider the initial value
problem
(420) 8y3X = u(X(y)) in Qaa X s =0 = (917927 F(y17 y2))

5=
Without loss of generality we can assume that 0 < b < k < 1. It follows from (H1)
that for any such b problem (4.20) has the unique solution of class C1(Qy). Next,
note that for y3 = 0 we have

(4.21) x() < (K+Dlyl,  |ux(y)) —a(0)] < M(K + 1)yl
Denote by §(y) = Dyx(y). The calculations show that
1 0 (51 1 0 ul(P)
o :=35(y) = 0 1 wu FO)=| 0 1 wu(P) |,
vs=0 0 0 ug 00 U
which along with (4.21) implies
(4.22) I3 < Carn /3, 1IB0(y) = F(O)] < cb.

Next, differentiation of (4.20) with respect to y leads to the equation
8@;1% == Dyu(x)37 S = SO-

ys=0
Arguing as in the proof of Lemma 4.1 we obtain ||§—§o|| < ¢(M)||Fo||b. Combining
this result with (4.22) we finally arrive at |F(y) — F(0)|| < ¢b, From this and the
implicit function theorem we conclude that there is positive b, depending only on
M and X, such that the mapping = = x(y) takes diffeomorphically the cube @,
onto some neighborhood of the point P, and satisfies inequalities (4.18). Inclusions
(4.19) easily follows from (4.18). O

Model equation. Assume that the function ® : [~a,a]?> — R and the constant
a > 0 meet all requirements of Lemma 4.1. Recall that for each y satisfying the
conditions ®(y1,y2) < ys < ®(—a,y2) ( resp. ®(y1,y2) < y3 < ®(a,y2)), equation
ys = ®(y1,y2) has the solutions y1 = a~ (y2,y3) (resp. y1 = a*(ys,y3)). The
solutions vanish for y; = 0 and satisfy the inequalities

(423) —a<a (y2; ZUS) <0< a/+(y23y3) <a, ayiai < C*y;1/27 i=2,3,

where C* depends only on K, Cr, and U. We assume that the functions a* are

extended on the rectangle [—a,a] x [0,a] by the equalities a®(ys,y3) = +a for
Y3 > ®(da,y2). It is clear that the extended functions satisfy (4.23) and

Q% ={ys > ®(y1,y2)} = {w: a (Y2, y3) <1 < at(y2.93) }-

Let us consider the boundary value problem

(4.24) By p(y) +o(y) = fy) in QF,  @(y) =0 for y1 = a” (y2,y3).
Lemma 4.3. Assume that
(4.25) 1/2<s<1, and1 <r<3/(2s—1).

Then for any f € H*"(Qq) N L>®(Q?), problem (4.24) has a unique solution satis-
fying the inequalities

1ol e z) < (s ) (a4/r_s||f||L°Q(QZZ) + al/r”fHHSvr(Qﬁ))’

(4.26) X
ol e o) < 0 11l e 02)-
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Proof. Tt suffices to prove the lemma in the case of s < 1. For every y € R3, we
denote by Y = (y2,y3), Z = (22, z3). Obviously, we have

Y1

(4.27) e(y) = / @) f (21, Y) day and ool o ooy < I1Fllogos-
a=(Y)

Therefore, it suffices to estimate the semi-norm |y| Choose an arbitrary

5,mQL
Y,z € Q¢. Without any loss of generality we can assume that a=(Z) < a=(Y).
The identity

a”(Y)

0(2) — oY) = p(21,2) — p(y1, Z) + / eV (4, Z) dwy +
o—(2)
Y1

eo(Zl—yl)(f(xl, Z) — f(ﬂ?l,y)) diy
a=(Y)

implies the estimate
o(2) =W < [1f oo g2y lyr—21]+la™ (Y)— /\ (21, Z)—f(21,Y))| dax,

which along with the inequality

/| (21.2) ~ (1, Y)) dn) <a'™ 1/\ (01, 2) — f(a1, Y))|" day

leads to the estimate
(4.28) el”, ge < 20 FII ge) (I + I2) + 0"V,

Here we denote

— T (YY) =a (2)|"
o / T AR / ) a2l

|z — y|3trs |z —y|3trs
QaxQq QIxQ?
|f xla (xlaZ)V
dzdy dx.
Q /Q va—yl?’*” rwen
aXQq —a

Let us estimate the terms I, ¢ = 1,2,3. We begin with the observation that

/ z 1 / az -
=y a2 g P DI
2

[—a,a]? [—a,a

1 dz < c
|y1 _ z1|1+rs A (|Z|2 + 1)(3+rs)/2 - ‘yl _ Zl|l+rs7
R

and hence

/ dYdzZ ca?
|z —y3trs = Jyp — 2|1

[7‘17“]
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From this we obtain

(4.29) L < Caz/ (/ lyr — 2|79 d21) dyy < e(r,8)a3+1=9),

—a —a

In order to estimate Iy, note that by Lemma 4.1,

1 1
a (Y)—a (2)| <Y = 2%, |a=(Y)—a (Z)|<c|Y - Z|[— + —).
W) —a @2 ely -2 e (V)0 (@) el - 2| (St )
Next, it follows from the assumptions of lemma that there is A € (0,1) such that

(4.30) A<3/r, 0<(14+N)/2-s<1/r
Noting that
la™(Y) —a™(Z)] < Y = 2|0V ((y3) 72 + (25)73),

we obtain
_ r(14+X)/2 Y — Z|r(1+)\)/2
2 [ Y =2 ) _M/Q( | )
I? < C/(y?)) ( |1, — y|3+7~S dz dy+C (23) |LL’ — y|3+rs dy dz <
Q¢ Qo Q2 Qa
o r(1+X)/2
—rA/2 |Y Z| )
20[(343) (Q/ ey dz) dy.
Qa a

Next, inequalities (4.30) imply

Y — Z[r(1+)/2 e /“| o Y — Z|r(1+3/2
T S 2 Yi1—21 B _Té(/
—a R2 (

dz ) <
‘x_y|3+rs |Y_Z|2|y1 _Zl|72+1)(3+rs)/2 ) -

a

o 77‘571+7‘(1+)\)/2d |Z|7‘(1+)\)/2 dz < _ T(1+)\)/27r571d <
ly1—21] 21 (14 |Z|2)@+rs)/2 <c(r,s) [ |ly1—2| z1 < c(r, s)
—a R2 —a

From this and Lemma 4.1 we conclude that

@3) Bcns) [ dy<ers) [ ([ w2 dus) didse

Q2 [-a,a]? cyi<ys<a
a
< ac(r, s) / 1?7 dyy < ac(r, s).
—a

The reminding part of the proof is based on the following proposition.

Proposition 4.4. Let f € H*"(Q,). Then f has an extension f over R®, which
vanishes outside the set Qs, and satisfies

(4.32) 1 rrer < ca® 7| fll e () + 1 flsru-
Proof. Define an extension of f onto the slab [—3a, 3a] x [—a, a]? by the formulae
f(@®) = f(z) for € Qq, where 2F = (£(2a — x1), 22, x3).

It easily follows from the definition of the semi-norm |- |, 5 o, that

Il f Il e ((=3a,30) x [—asa12) < Bl fllLr(@u) + 61 fls.mQa < 6l fllmom(Qu)-
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Proceeding in the same way, we can extend f onto the plate [—3a, 3a]? x [—a, a] and
next, over the cube @3,. Obviously, the extended function satisfies the inequalities

(4.33) Il eer(@s) < 216\ fll om0y, I fllc(@sa) < Ifllc(@a)-

Next, choose p € C*(R?) such that 0 < <1, p=11in Q1 and p = 0 outside of
Q22. Set [ = fuq,where p,(x) = p(x/a). Next, the interpolation inequality along
with the estimate |Vy,| < ca™! implies

ltal e gs) < Nsallsrdaos litallfrnrqusy < ca®=9/7a®=r9/7 = cq@=ro)/r,

From this and obvious inequality ||tta f|| e sy < [1f Lo (Qs0) | iall o @)+ | 5o (Q50)
we conclude that

(3—rs)/r|

lpta fll ey < ca [Fllee@a) + 11l aom(@a)-

Hence f = yu,f satisfies (4.32), and the proposition follows. [
Let us turn to proof of the lemma. We have

I3 = / / |Z_Y|_3_TS(|Zl_yl|2|Z_Y‘_2+1)_(3+Ts)/2|f(x17Z)—f(fL‘:L’Y)‘T dedydz, <
QaXQq —a
ca/(|t|2 + ]_)7(3+rs)/2dt / |Z _ Y|727T8|f(1'1,Z) o f(l'l,Y)r AXdYdr, =

R [—a,a]®
Ca’/ |f(5171, ')|7T~,s,[fa,a]2 dml?
—a

which yields
(4.34) Iy < ca|| fllpr—asasmer (aap2) < Al FIITr @merr2))-
Recall that for s = 0,1, the embedding operator H*"(R3) — L"(R; H*"(R?)) is
bounded. By virtue of Lemma B.1, this results holds true for all s € [0, 1], which
along with Proposition 4.4 and inequality (4.34) implies

Iy < ca® | e uy + all flsira)-

Combining this result with (4.29), (4.31), since 3 +r(1 —s) > 4 — rs, we finally
obtain

1o (@uy (I + 12) + Is < a7 (| fl| e g,y + calflirq.-
Substituting this inequality into (4.28) gives (4.26) and the lemma follows. [
Let us consider the following boundary value problem

(4.35) Aysp(y) +op(y) = f(y) in [~a,a]* x [0,a], ¢(y) =0 for y5 = 0.
Lemma 4.5. Problem (4.35) has a unique solution satisfying the inequality
(4.36) ||‘PHHS,T(Q2) < c(r, 3>(a4/r_s||f||Loc(Q2) + al/r”fHHs,r(Qg))-

Proof. The proof of Lemma 4.3 can be used also in this case. O

Local existence results. It follows from the conditions of Theorem 1.3 that the
vector field u and the manifold 3 satisfy all assumptions of Lemma 4.1. Therefore,
there exist positive numbers a, p. and R., depending only on ¥ and ||ul/¢1(q) , such
that for all P € T", the canonical diffeomorphism x : Q, — Op is well-defined and
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meet all requirements of Lemma 4.1. Fix an arbitrary point P € I' and consider
the boundary value problem

(4.37) u-Vo+op=finOp, ¢=0o0n%;N0Op.
Lemma 4.6. Suppose that the exponents s,r, satisfy condition (1.30). Then for
any f € CY(Q), problem (4.37) has the unique solution satisfying the inequalities
(4.38)

lsr.Bppe) < U flle@rra) + 1 flsrpera)s 1@lle@e o) < o Iflem (r):

where the constant ¢ depends only on X, M, o, s,r, and p. is determined by Lemma

4.1.

Proof. We transform equation (4.38) using the normal coordinates (y1,y2, ys) given
by Lemma 4.1. Set B(y) = ¢(x(y)) and f(y) = f(x(y)). Next note that equation
(4.1) implies the identity uV,¢ = 9, ®(y). Therefore the function p(y) satisfies
the following equation and boundary conditions

(4.39) 0, p+o0p=FfinQ,N{ys>P}, P=0for ys = P(y1,y2), y1 <O.

It follows from Lemma 4.3 that problem (4.39) has the unique solution g € H*"(G,)
satisfying the inequality

(4.40) Blsrc. < clfle@a + 1 flsral),  [@loc. <o fle@a:

where the domain G, is defined by (4.6). It remains to note that, by estimate
(4.2), the mappings x*! are uniformly Lipschitz, which along with inclusions (4.7)
implies the estimates

|90‘S,T,Bp(pc) < C|¢|S77‘,Ga7 |?|S7T7Qa < C‘fls,T,BP(Rc)

Combining these results with (4.40) we finally obtain (4.38) and the lemma follows.
(I

In order to formulate the similar result for interior points of inlet we introduce
the set
(4.41) S ={z €y dist (z,T) > p./3),
where the constant p. is given by Lemma 4.1. It is clear that

inf U(P)-n(P)>N >0,
Pexy

where the constant N depends only on M and ¥. It follows from Lemma 4.2
that there are positive numbers b, p;, and R; such that for for each P € ¥ | the
canonical diffeomorphism x : Q, — Op is well-defined and satisfies the hypotheses
of Lemma 4.2. The following lemma gives the local existence and uniqueness of
solutions to the boundary value problem

(4.42) u-Vo+op=fin Op, ¢=0o0n%;,N0Op.
Lemma 4.7. Suppose that the exponents s,r satisfy condition (1.37). Then for

any f € CY(Q), and P € X, problem (4.37) has the unique solution satisfying the
inequalities

Pls,r, i SC”fC i +fs,'r, i)7
(1.43) [Pls.rBr () < cUlflledrry) + | flsrBrr)

lelleaery < o HIflleEe r))-

where ¢ depends on ¥, M, o and exponents s,r.
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Proof. Using the normal coordinates given by Lemma 4.2 we rewrite equation (4.42)
in the form.
0y p+op=finQy, @=0forys=0.

Applying Lemma 4.23 and arguing as in the proof of Lemma 4.6 we obtain (4.43).
O

Existence of solutions near inlet. The next step is based on the well-known geometric
lemma (see Ch.3 in[19]).

Lemma 4.8. Suppose that a given set A C R? is covered by balls such that each
point x € A is the center of a certain ball By (r(x)) of radius r(x). Ifsupr(xz) < oo,
then from the system of the balls {B,(r(x))} it is possible to select a countable
system By, (r(zy)) covering the entire set A and having multiplicity not greater
than a certain number n(d) depending only on the dimension d.

The following lemma gives the dependence of the multiplicity of radiuses of the
covering balls.

Lemma 4.9. Assume that a collection of balls By, (r) C R3 of constant radius r
has the multiplicity n,.. Then the multiplicity of the collections of the balls By, (R),
r < R, is bounded by the constant 27(R/r)*n,..

Proof. Let ng be a multiplicity of the system {B,, (R)}. This means that at least
ng balls, say By, (R),..., B, . (R), have the common point P. In particular, we
have B,,(r) C Bp(3R) for all i < ng. Introduce the counting function t(z) for the
collection of balls By, (r), defined by

t(z) = card{i: z € By, (r),1 <i<n,}.

Note that ¢(x) < n,. We have

4 S 4
jnRr3 = Z meas By, (r) = / v(x)de <n, / dx < %(3R)3nr,

and the lemma follows. O

We are now in a position to prove the local existence and uniqueness of solution
for the first boundary value problem for the transport equation in the neighborhood
of the inlet. Let ; be the t-neighborhood of the set ¥,

Q ={zeQ: dist (z,%i) < t},

Lemma 4.10. Lett = min{p./2, p;/2} and T = max{R., R;}, where the constants
P> Ro are defined by Lemmas 4.1 and 4.2. Then there exists a constant C' de-
pending only on M, ¥ and o, such that for any f € C1(Q), the boundary value
problem

(4.44) u-Vo+op=finQ, ¢=0on3
has the unique solution satisfying the inequalities

(4.45) els.rg < CUlfle@n + flsmar)s  lele@) < o7 flown-
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Proof. Tt follows from Lemma 4.8 that there is a covering of the characteristic
manifold I' by the finite collection of balls Bp,(p./4), 1 <i < m, P, € T', of the
multiplicity n. The cardinality m of this collection does not exceed 4n(p.) 'L,
where L is the length of I'. Obviously, the balls Bp,(p.) cover the set

Vr={ze€Q: dist (z,') < p./2}.

By virtue of Lemma 4.6, in each of such balls the solution to problem (4.44) satisfies
inequalities (4.38), which leads to the estimate

(4.46) |‘P|£,r,vp < Z |<P|Z,7-,Bpi(pc) < CZ Hf”TC(Bpi(RC) + CZ ‘f|g,7',Bpi(Rc)a

where ¢ depends only on M, ¥ and o. By Lemma 4.9, the multiplicity of the
system of balls Bp,(R.) is bounded from above by123(R./p.)¢, which along with
the inclusion U; Bp, (R.) C Qr yields

Z ‘f|g,r,Bpi(Rc) < 123(Rc/Pc)d|f|§,T,ng~

i=1

Obviously we have
Z 111E8p, (R < mIfllE0r < 4n(pe) " LIl o):

Combining these results with (4.46) we obtain the estimates for solution to problem
(4.44) in the neighborhood of the characteristic manifold T,

(447) |¢|S,T,Vr < ch”C(QT) + C|f|S7T;QT'

Our next task is to obtain the similar estimate in the neighborhood of the compact
X!, C Zin. To this end, we introduce the set

Vin ={z € Q: dist (x,%])) < p;/2},
where X! is given by (4.41). By virtue of Lemma 4.8, there exists the finite
collection of balls Bp, (p;/4), 1 < k < m, P, € X{ , of the multiplicity n which

covers X! . Obviously m < 16n(p;) ">meas i,, and the balls Bp, (p;) cover the
set Vin. From this and Lemma 4.7 we conclude that

[els v < Z |¢‘:,T,Bpk () = CZ Hf“TC(BPk(Ri) + CZ |f‘:,r,Bpk(Ri)'
k k k

By virtue of Lemma 4.9, the multiplicity of the system of balls Bp,(R;) is not
greater than 123(R;/p;)3, which yields

Y s (ry < 12°Ri/ )15 0
Obviously we have

> 1 1E B, (r) < MG < 16n(px) ~*meas Tinl| f11&q)-
;

Thus we get

(4~48) “P|s,r,Vr < CHfHC(OT) + C|f|s,r,OT'

Since Vi and Vi, cover €, this inequality along with inequalities (4.47) yields (4.45),
and the lemma follows. O
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Partition of unity. Let us turn to the analysis of general problem
(4.49) ZLo:=u-Vo+op=[finQ, ¢=0o0n%,.

The next step is based on the theory of partial differential equations with nonnega-
tive characteristic form. The following lemma is a particular case of general results
of Oleinik and Radkevich, we refer to Theorems 1.5.1 and 1.6.2 in [29] .

Lemma 4.11. Assume that Q) is a bounded domain of the class C2, the vector field
u belongs to the class C*(2), and o — divu(x) > 6 > 0. Then for any f € L>(£),
problem (1.27) has a unique solution such that ||| L) < 67| fllL=. Moreover,
this solution is continuous in the interior points of Xin and vanishes on Xi,. If, in
addition, T = ¢l (Zous N o) N ¢l Bin 48 a smooth one dimensional manifold, then
a bounded generalized solution to problem (4.49) is unique.

The question of smoothness of solutions to boundary value problems for trans-
port equations is more complicated. All known results [16], [29] related to the case
of I' = (). The following lemma is a consequence of Theorem 1.8.1 in the monograph
[29].

Lemma 4.12. Assume that Q is a bounded domain of the class C? and Tou = 0.
Furthermore, let the following conditions hold.
1)The vector field u and the function f belong to the class C1(R3).
2)There is Q' > Q such that the inequality

1 ou;
a—sgp{ldivu| - isgp; ’82

1 8Uj
— s Il >o0.

is fulfilled. Then a weak solution to problem (1.27) satisfies the Lipschitz condition
in Q)

Using these results we can construct a strong solution to problem (1.27). Recall
that by Lemma 1.39, for any f € C'(Q), problem (4.49) has the unique strong
solution defined in neighborhood €; of the inlet ¥;,. On the other hand, Lemma
4.11 guarantees the existence and uniqueness of bounded weak solution to problem
(4.49). The following lemma shows that both the solutions coincides in 2.

Lemma 4.13. Under the assumptions of Theorem 1.5 and Lemma 1.39 , each
bounded generalized solution to problem (4.49) coincides in Q0 with the local solution

Pt-

Proof. Let ¢ € L*(2) be a weak solution to problem (4.49). Recall that each point
P €T has a canonical neighborhood Op := x(Q,), where canonical diffeomorphism
X : Q, — Op is defined by Lemma 4.1. Choose an arbitrary function ¢ € C1(£2)
vanishing on ¥;, and outside of Op and set

B(y) =e(x), fly)=FxH) () =C(x), y€Qan{ys> 2}

By the definition of the weak solution to the transport equation we have
(09¢ — pdiv(¢u) — f¢) da =0,
OpNQ

Direct calculations lead to the identity div,(Cu) = det §~!div,({det FF'u), in
which the notation § stands for the Jacobi matrix § = Dyx(y). On the other hand,
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equation (4.1) implies the equality §'u = e;. From this we conclude that

_ _ ) _
(a0t §0) (07 1) ~ B -(clet §0)) dy = 0.
Qan{yz>P}

Recall that, by Lemma 4.1, 9, is continuous and det § is strictly positive in the
cube Q,. Setting £ = det §¢ we conclude that the integral identity
_ 65
op—f)—p=—)dy =0.
(5( p—f) wayl) y
Qaﬁ{y3>‘b}

holds true for all functions £ € Cy(Q,) having continuous derivative d,,¢ € C(Qq)
and vanishing for y3 = ®(y1,v2),y1 < 0. Since f is continuously differentiable, @
belongs to the class C} .(Q,N{ys > ®}, and satisfies equations (4.39). On the other
hand, 7 also satisfies (4.39). Obviously, all solutions of problem (4.39) coincides in
in the domain G, and hence @, = % in this domain. Recalling that Bp(p.) C x(G,)
we obtain that ¢, = ¢ in the ball Bp(p.). The same arguments show that for any
P € X | the function y; is equal to ¢ in the ball Bp(p;). It remains to note that

mn’

the balls Bp(p.) and Bp(p;) cover Q; and the lemma follows. O

Furthermore, we split the weak solution ¢ € L*(2) to problem (4.49) into two
parts, namely the local solution ¢; and the remainder vanishing near inlet. To this
end fix a function A € C*°(R) such that

(4.50) 0<A <3, A(u)=0foru<1and A(u) =1 for u > 3/2,

and introduce the one-parametric family of smooth functions

(4.51) o(z) = 1 /@(Q(xt— y))A(dist (Zz,zin)> dy

T8
R3

where © € C°(R?) is a standard mollifying kertnel supported in the unit ball. It
follows that

xt(x) =0 for dist (x,%5,) <t/2, xi(x) =1 for dist (x,Xi,) > 2t,

(4.52) , 4
|0"x¢(x)] < w(l)t™" for all I > 0.

Now fix a number ¢ = ¢(3, M) satisfying all assumptions of Lemma 1.39 and set

(4.53) p(x) = (1= xe/2(2))pe(x) + ¢(2).
By virtue of (4.52) and Lemma 4.13, the function ¢ € L*°(£) vanishes in €/, and
satisfies in a weak sense to the equations

Vo + 06 = xpjof + @ruVxie = F in Q.6 =0 on %,

Next introduce new vector field a(z) = x;/s(z)u(z). It easy to see that x;/s = 1 on
the support of ¢ and hence the function ¢ is also a weak solution to the modified
transport equation

(4.54) ZLé:=uVo+op=Fin Q.

The advantage of such approach is that the topology of integral lines of the mod-
ified vector field u drastically differs from the topology of integral lines of u. The
corresponding inlet, outgoing set, and characteristic set have the other structure
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and ¥i, = 0. In particular, equation (4.54) does not require boundary conditions.
Finally note that C'-norm of the modified vector fields has the majorant

(4.55) [@ller ) < M(1+16w(1)t),

where (1) is a constant from (4.52). The following lemma constitutes the existence
and uniqueness of solutions to the modified equation.

Lemma 4.14. Suppose that
(4.56) o>0"(M,S)=4M(1+ 16w (1)t™") +1, M = |jullci(a),

and 0 < s <1,r>1. Then for any F € H>"(Q) N L*>®(Q), equation (4.54) has a
unique weak solution ¢ € H*" () N L (Q) such that

(4.57) 10/l ) < lF I, 10l < o™ IFllL=0)
where ¢ depends only on r.

Proof. Without any loss of generality we can assume that F € C1(Q2). By virtue
of (4.55) and (4.56), the vector field & and o meet all requirements of Lemma 4.12.
Hence equation (4.54) has a unique solution ¢ € H°°(Q). For i = 1,2,3 and
7 > 0, define the finite difference operator

dird = %(qﬁ(x +7e;) — o(x)).
It is easily to see that
(4.58) UV ¢ + 00ir¢p = 67 F + 6;;uVP(- + 7€;) in QN (Q — Te;).
Next introduce the function n € C*°(R) such that n" > 0, n(u) = 0 for u < 1 and
n(u) = 1for u > 1, and set n;,(z) = n(dist (z,Q)/h). Since i, = 0, the inequality

(4.59) lim sup/gﬁ -Vnn(z)dx <0
h—0

holds true for all nonnegative functions g € L*°(2). Choosing h > 7, multiplying
both the sides of equation (4.58) by nx|8:-¢|"~2d;r¢ and integrating the result over
QN (Q—Te;) we obtain

1
/ M50 — - divi) di / 1607 6" @V d —
Qﬂ(Qf‘rei) Qﬂ(erei)

(6ir F + 6;7uV (- + 7€) )| 6ir | 28ir p d.
QN(Q—T1e;)

Letting 7 — 0 and then A — 0 and using inequality (4.59) we obtain

(4.60) |0, & "20,. ¢ dx.
/

1
(o — - diva)de— < / (02, F + 0,,uVe)|0,, 6
Q
Next note that

> 05, uV|0s, ¢ 200, < Blliillcr () Y 10n.0l"-
On the other hand, since 1/r 4+ 3 < 4, inequalities (4.55) and (4.56) imply

1 _ —
o= (= +3)[dllore) = o= 4AM(1+ 16w (1)) > 1.
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From this we conclude that
> [1oolras <Y [ oo
i e

which leads to the estimate

(4.61) IVollLr ) < eIVl

Next multiplying both the sides of (4.54) by ¢n;, and integrating the result over {2
we get the identity

1. . . e r—
[t = awamlof ds— [l6ravinds = [ Fujor—26da.
Q Q

Q

"10,, F|dx < (Z/\8zi¢rdx)l/r(z/|6ziF|de>1/r
RS LS

The passage h — 0 gives the inequality

1
/(cr - diva)|¢|" dx < / |F|nn|o|" ! da.
Q Q
Recalling that ¢ — 1/rdiva > 1 we finally obtain

(4.62) [0l < ()l fll-(o)-

Inequalities (4.61) and (4.62) imply estimate (4.57) for s = 0,1. Hence the linear
operator £~ : F — ¢ is continuous in the Banach spaces H*" () and H"(Q)
and its norm does not exceed ¢(r). Recall that H*"(Q) is the interpolation space
[L7(2), HY" ()]s, . From this and Lemma B.1 we conclude that inequality (4.57)
is fulfilled for all s € [0, 1], which completes the proof. O

Proof of Theorem 1.3. We begin with the proof of the statement (7). Fix o >
o*, where the constant o* depends only on ¥, U and ||ul|¢1(q), and it is defined
by (4.56). Without any loss of generality we can assume that f € C1(Q2). The
existence and uniqueness of a weak bounded solution for ¢ > ¢*, follows from
Lemma 4.11. Moreover, by virtue of Lemma 4.11, such a solution satisfies the second
inequality in (1.32). Therefore, it suffices to prove estimate (1.32) for |||l g+ (q)-
Since H*"(Q2) N L>°() is the Banach algebra, representation (4.53) together with
inequality (4.52) implies

(4.63) lellzer@) < e+t el mer @ + 0t @) + clldllmer()-

On the other hand, Lemma 4.14 along with (4.54) yields

Pl o) < cllFllasr @y < cllxeeflmsr@) + lesaVixe 2l mer@)-
The first terms in the right hand side is bounded,
Ixe/2f e @) < e+t (1 f e + leellLe@)-

In order to estimate the second term we note that, by virtue of (4.52), [[uVx;/z2/lc1 (o) <
eM (1 + t=2) which gives

leruVxejollmar@) < ML+ t72)(l@ell o) + ol Lo @,))-

Substituting the obtained estimates into (4.63) we arrive at the inequality

ol er) < e(M+1)(1+t72) (el mer(@) el Lo @) F 1 F e @)+ 1 F Lo @)
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which along with (4.45) leads to the estimate (1.32). In order to prove statement
(#) of Theorem 1.3 we note that the adjoint equation can be written in the form

—uVe* +o0¢" = f+ ¢ divu
Since
| div up*|| o) < ([l divullgor ) + || divallo@) 19" ger @)
we have
| divue™|| o) + || divue™|[c@) < 0([[¢* || mer @) + 1€ lo@)

and the needed result follows from (i) and the contraction mapping principle. [J

APPENDIX A. PROOF OF LEMMAS 1.6 AND 2.2

Proof of Lemma 1.6. Since 99 belongs to the class C*, functions ¢, ¢ have the
extensions ,5 € H*" () N H2(Q), such that $,< are compactly supported in R?
and

1@/ s may < cllellmsr @y, I-laermay < cllsllmsr@)-
By virtue of Definition 1.1 and inequality (1.18), function w has the extension by
0 outside €2, denoted by W, such that

Wl 1t ey < €llWllppmerr -
Obviously we have

%<W7@7§) = _/W' V¢?d$’
R

The following multiplicative inequality is due to Mazja [23]. For all s > 0, r > 1
and rs < d,

(5.1) [uv]| e ray < e, s, d)([|V]] goeragay + 1V] oo ey |l o ra).-
By virtue of (5.1), we have
WSl 1—srr (may < Wil grms.r (ga) (Il rr=s.ara= ay + IS Lo Ry ) -

On the other hand, since 7! — (s — (1 — 5))/d < (1 — s)/d for sr > d, embedding
inequality (1.20) yields

51 r1-s.ar-o)may < clSllgsr@ey,  SllLo@ay < €[Sl s @ey-
Thus we get

WSl gr—sr (mey <l Wl gprsr gy S]] o (ra)-

It is well-known that elements of the fractional Sobolev spaces can be represented
via Liouville potentials

We = (1-A) 1792y G=(1-A)"*/2,
with
lwllz,, @) < Wl e gay, N9l ®e) < cll@ll gr-sr gay-
Thus we get
B(w,p,¢) = —/(1—A)—<1—5>/2w-w1—A)—S/%dx = —/w~V(1—A)_1/2¢dx.

Rd R4
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Since the Riesz operator (1 — A)~/2V is bounded in L"(R?), we conclude from
this and the Hoélder inequality that

1B(w, ¢,¢)| < cllw]

L?"(]Rd)H(bHL”(Rd) < C||W|\H1—sur’(g)||80||Hsvr(sz)||<||Hw(sz)a

and the lemma follows. [J
Proof of Lemma 2.2. By virtue of (1.18), the extension W satisfies the inequalities

19015y < Wl s [ larnagesy < cliwllimnagoy.

On the other hand, the vector field h has a compactly supported extension h:
R3 — R3 such that |[h||gi+sr@s) < ¢|/hfgiser(q), but this extension does not

vanish outside 2. Substituting the expression for & into the formula for 2 and
integrating by parts we conclude that 2(w, h) equals
/g_l (v((N—1 ~I)W) : (NN*V(N~"h)) + Vw : (NN*V(N~""h) - gvﬁ)) dx
R3
Since |NT! — I||c2(q) < er?, we have
(N~ - DW| g1-s.0v g2y < CTQHWHHl*Sﬂ'/(]Ri‘y
g7 'NN*V(N~'"h)) — Vh| grorrey < er?||h]| it (@),

It follows from this that the vector fields ag, a and the matrices Vi, V defined by
the relations

w=(1-A)"D2a Nlw=(1-A)"1D/2a
Vh=(1-A)"2V,, g 'NN*V(Nh)=(1-A)2V,

satisfy the inequalities

Ha0| L,/ (R3) < C”W”Hl*SW’(RS)a Ha - a0| L,/ (R3) < CT?HW”Hl—s,r’(R.%),

Vol

L, (R3) < CHH||H1+5,T(R3), ||V - Vo‘ L, (R3) < CT2||H||H1+S,T(R3).

From this, the identity

A(w, h) = /V(l —A)"YV2(a—ap): Vodz + /V(l —A)"V2ay: (V =V dz
R3 R4

and the Holder inequality we conclude that
[ (w, h)| < clla—aolz, @)V, @)+ llaollz,, @)V = Volr, (s
Combining this result with (5.2) we obtain (2.25) and the lemma follows.

APPENDIX B. INTERPOLATION

In this section we recall some results from the interpolation theory, see [6] for
the proofs. Let Ay and A; be Banach spaces. For ¢t > 0 introduce two non-negative
functions K : Ag+ Ay — R and J: A; N A; — R defined by

K(t,u, Ag, Ay) = inf [uollag+tllullay,  J(t, u, Ag, A1) = max{|[ul 4., tl[ul| a, }-
U = ug + up
u; € Ai
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For each s € (0,1), 1 < r < oo, the K-interpolation space [Ag, A1]s,rx consists of
all elements u € Ag + A1, having the finite norm

* —1—sr r 1/r
(6.1) lullpoar, e = (/ K (1w, Ao, Ay de)
0

On the other hand, J-interpolation space [Ag, A1]s s consists of all elements u €
Ap + Ay which admit the representation

<t
(6.2) u = / # dt, wv(t) e AyN A fort e (0,00)
0
and have the finite norm
(oo}
©3) b, =imf ([0, Ao ) d) <
v 0

where the infimum is taken over the set of all v(t) satisfying (6.2). The first main
result of interpolation theory reads: For all s € (0,1) and r € (1,00) the spaces
[Ao, A1]sr k and [Ag, A1]s,r,s are isomorphic topologically and algebraically. Hence
the introduced norms are equivalent, and we can omit indices J and K. The
following simple properties of interpolation spaces directly follows from definitions.
1If Ay C Ay is dense in Ay, then [Ag, A1]s,» C A is dense in Ay. To show this
fix an arbitrary u € [Ag, A1]s,» and choose the v in representation (6.2) such that
1t=%0]| Lr(0,00;a¢ /1) < 00. It is easily to see that wu, = f:,l v(t)t~1dt € A; and

i =l () )0 00, A A = 0 s cx.
H 0 n

2)If A;, i = 0,1, are closed subspaces of A;, then [A07A1]s,r C [Ao, A1]s,» and
lulltag,an... < llullizg 4,1, -

One of the important results of the interpolation theory is the following rep-
resentation for the interpolation of dual spaces. Let A; be Banach spaces such
that A; N Ag is dense in Ay + A;. Then the Banach spaces [(Ay)’, (A1)']s,~ and
([Ao, A1]s,r)" are isomorphic topologically and algebraically. Hence the spaces can
be identified with equivalent norms.

In particular, if Ay C Ay Aj C A} are dense in Ay and A}, then ([Ag, A1]s,) is
the completion of Af in ([Ag, A1]s ) -norm.

The following lemma is the central result of the interpolation theory.

Lemma B.1. Let A;, B;, i = 0,1, be Banach spaces and let T : A; — By, be
a bounded linear operator. Then for all s € (0,1) and r € (1,00), the operator
T : [Ao, A1]s.r — [Bo, B1ls,r is bounded and

I 20 a0 v 0 v2)) < NTUZ a0 8 1T ZCA, 51y

Now we show that all basic properties of spaces Hy" determined by Definition
1.1 easy follows from mentioned results of the interpolation theory. Let €2 be a
bounded domain with a boundary of the class C' or Q = R?. It is well-known that
for all s € (0,1) and 7 € (1, 00), the Sobolev space H*"(2) = [L™(Q), H*"(Q)]s.»
Since H" () and Hy"(Q) are closed subspaces of H%"(RY) and H'"(R?), the
interpolating space H;" determined by Definition 1.1 satisfies inequality (1.18).

Next note that , by virtue of pairing (1.21), the space L" (€2) can be identified
with (Hg™")’, which is dense in H~1"(Q) = (Hy"(2))’. Therefore, the space (Hg")’
is the completion of L (Q) in the norm of (HJ"(2))’, which is exactly equal to
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the norm of H~*""(Q). Hence (HS"(Q)) = H~5" () which leads to the duality
principle (1.23).

Proof of Lemma 1.2. Finally we show that Lemma 1.2 is a straightforward conse-
quence of classical results on solvability of the first boundary value problem for the
Stokes equations. Note that, by virtue of Theorem 6.1 in [7], for any F € H*~17(Q)
and G € H*"(Q) with s = 0,1, problem (1.25) has the unique solution v, 7 satis-
fying inequality

VIl zstr @) + 1Tl s @) < (7, 8)([F|lps-1.m ) + |Gl Esr (02))

Thus the relation (F,G) — (v, 7) determines the linear operator 7' : H*~1:7(Q) x
H*" () — HT17(Q) x H*"(Q). Therefore, Lemma 1.2 is a consequence of Lemma
B.1. O
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