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Semi-group theory for the Stokes operator with
Navier-type boundary conditions on LP-spaces

Hind Al Baba Chérif Amrouche Miguel Escobedo

June 28, 2016

Abstract

In this article we consider the Stokes problem with Navier-type boundary condi-
tions on a domain 2, not necessarily simply connected. Since under these conditions
the Stokes problem has a non trivial kernel, we also study the solutions lying in the
orthogonal of that kernel. We prove the analyticity of several semigroups gener-
ated by the Stokes operator considered in different functional spaces. We obtain
strong, weak and very weak solutions for the time dependent Stokes problem with
the Navier-type boundary condition under different hypothesis on the initial data
ug and external force f. Then, we study the fractional and pure imaginary powers
of several operators related with our Stokes operators. Using the fractional powers,
we prove maximal regularity results for the homogeneous Stokes problem. On the
other hand, using the boundedness of the pure imaginary powers we deduce maximal
LP — L9 regularity for the inhomoge neous Stokes problem.
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1 Introduction

We counsider in a bounded cylindrical domain, Q x (0,7 the linearised evolution Navier-
Stokes problem

u N . o .
5t —Au + Vr=f, divu=0 in Q x (0,7), (1.1)
u(0) = ug in Q,

where (2 is a bounded domain of R?, not necessarily simply connected, whose boundary
I is of class C>!. Problem (1.1) describes the motion of a viscous incompressible fluid
in 2. The velocity of motion is denoted by u and the associated pressure by 7. Given
data are the external force f and the initial velocity wg.
Stokes and Navier-Stokes equations are often studied with Dirichlet boundary condi-
tions
u=20 on I,

when the boundary I represents a fixed wall. This condition was formulated by G. Stokes
[71] in 1845, but as stated in [62] this condition is not always realistic since it doesn’t
reflect necessarily the behaviour of the fluid on or near the boundary.



Even before, H. Navier [56] suggested in 1827 alternative boundary conditions more
precisely a type of slip boundary conditions with friction on the wall based on a pro-
portionality between the tangential components of the normal dynamic tensor and the
velocity

u-n =0, 2viDu-n]_+aur=0 on I'x(0,7), (1.2)

where v is the viscosity and a > 0 is the coefficient of friction and Du = %(Vu + Vaul)
denotes the deformation tensor associated to the velocity field w. These Navier boundary
conditions allows the fluid to slip and measure the friction on the wall. Observe that,
formally, if « tends to infinity, the tangential component of the velocity will vanish and
we recover the non slip boundary condition w =0 on I.

An interesting particular arises when the coefficient of friction « is zero. This
corresponds to a Navier-slip boundary condition without friction. This condition has
been considered in particular in the mathematical literature on flows near rough walls
[6, 20, 21, 22, 45, 46]. We also mention that in the case of flat boundary and when oo = 0
the second condition in (1.2) can be replaced by another boundary condition involving
the vorticity

u-n =0, curlu x n =0 on I'x (0,7). (1.3)

We call them Navier-type boundary conditions. For a discussion on the No-Slip boundary
condition in the physics literature we refer to [51] and the references therein.

The relation between Navier conditions on rough boundary and the Dirichlet bound-
ary condition boundary is studied by Casado in [25, 26].

In this paper we study the Stokes operator with the Navier-type boundary conditions
(1.3). Our goal is to obtain a semi-group theory for the Stokes operator with Navier-type
boundary conditions as it already exists for other boundary conditions like Dirichlet and
Robin. For instance K. Abe & Y. Giga [1], W. Borchers & T. Miyakawa [18, 19], R.
Farwig & H. Sohr [35], Y. Giga [39, 40], Y. Giga & H. Sohr [42, 43|, J. Saal [59], Y.
Shibata & R. Shimada [63], V. A. Solonnikov [68, 69, 70]).

In what follows, if we do not state otherwise, {2 will be considered as an open bounded
domain of R? of class C*!. In some situation we suppose that € is of class C1! in the
case where the regularity is sufficient for the proof. Then a unit normal vector to the
boundary can be defined almost everywhere it will be denoted by m. The generic point
in  is denoted by = (1, 2, x3).

We do not assume that €2 is simply-connected neither that its boundary I is connected
but we suppose that they satisfy the following condition (see [9] for instance): Condition
H: there exist J connected open surfaces ¥;, 1 < j < J, called “cuts”, contained in €2,
such that each surface ¥; is an open subset of a smooth manifold, the boundary of ¥;
is contained in I'. The intersection X; N Sj is empty for i # j and finally the open set
0° = Q\ szl >, is simply connected and pseudo-Ct. We denote by I';, 0 < i < I,
the connected component of I', I'y being the boundary of the only unbounded connected
component of R¥\Q. We also fix a smooth open set ¥ with a connected boundary (a
ball, for instance), such that Q is contained in ¥, and we denote by €;, 0 < i < I, the
connected component of ¥\Q with boundary T'; (I'g U 99 for i = 0), (see figure above).



Figure 1: The domain €2

We denote by []; the jump of a function over ¥;, i.e. the difference of the traces
for 1 < j < J. In all this article LP(2) and W*P(Q2) denote the usual Lebesgue and
Sobolev spaces for s € R and p > 1 (cf. [2], [24]). We denote D(2) the space of functions
indefinitely differentiable and with compact support in Q and by D’(Q) its dual space.
We recall that W~1P(Q) is the dual space of Wol’p/ (Q) for p € [1,00) (cf. [2], [24]). For
any open connected surface ¥ contained in Q2 the space W*?(X), for s € (0,1) and p > 1
is the Sobolev space:

|u(z) — u(y)”

o — o dx dy < oo}

WP(S) = {u € I(2); /Z

2

equipped with the natural norm.

1.1 Stokes problem with flux.

When (2 is not simply-connected, the Stokes operator with boundary condition (1.3) has
a non trivial kernel K () contained in all the L" spaces for r € (1,00). This kernel
is independent of 7, it has been proved to be of finite dimension J > 1 (cf. [9], for
p =2 and [13, Corollary 4.1] for p € (1,00)) and it is spanned by the function g/r;d qj
1 < j < J, where ¢j is the unique solution up to an additive constant to Problem (3.5)
below. Note that, for any function ¢ in WHP(Q°), grad q is the gradient of ¢ in the
sense of distribution in D’(£2°), it belongs to L?(Q°) and therefore can be extended to
LP(Q). In order to distinguish this extension from the gradient of ¢ in D’(£2°) we denote
it by grad ¢. On the other hand, it was proved in [13], see also [4], that when Q satisfies
Condition H, then, for any function w € LP(£?), divergent free and such that w-n =0
on I', to satisfy

Ve K (), /u-'vda::(), (1.4)
Q



is equivalent to the condition

(u(t) - mn, )y, =0, 1<j<J, 0<t<oo, (1.5)

with (-.-)s, the duality product between the Sobolev space WP I(E]-) and its dual space

1
W »P(3;) where p’ is the conjugate of p: % + }% =1.

We will refer to the problem (1.1), (1.3), (1.5) as Stokes problem with flux condition.
By the equivalence mentioned above, the addition of the extra boundary condition (1.5)
makes the Stokes operator invertible with bounded and compact inverse on the space of
LP functions that are divergent free and satisfy w-n =0 on I

1.2 Three types of solutions: strong, weak and very weak.

All along this paper we are interested in three different types of solutions for each of the
two problems (1.1), (1.3) and (1.1), (1.3), (1.5) defined above. The first, that we call
strong solutions, are solutions u that belong to LP(0,T, L(Q2)) type spaces. The second,
called weak solutions, are solutions (in a suitable sense) u(t) that may be writen for a.e.
t >0, as u(t) = v(t) + Vw(t) where v(t) € LP(0,7;L4(Q))) and w € LP(0,T; L1(Q)).
The third and last, called very weak, are solutions wu(t) that may be decomposed as
before but where now w € LP(0,T; W~14(Q)).

The concept of very weak solutions was introduced by Lions and Magenes in [52].
Later on, Amann considered this type of solutions in a series of articles |7, 8] in the
setting of Besov spaces. More recently this concept was modified by R. Farwig, G.P.
Galdi and H. Sohr in [31, 32, 33|, R. Farwig and H. Kozono in [34|, R. Farwig and
H. Sohr in [36] and G.P. Galdi and CHR. Simader in [37] to a setting in classical LP-
spaces. This concept has also been generalized by K. Schumacher [60] to a setting in
a weighted Lebesgue and Bessel potential spaces using arbitrary Muckenhoupt weights.
The concept of very weak solutions is strongly based on duality arguments for strong
solutions. Therefore the boundary regularity required in this theory is the same as for
strong solutions.

1.3 Analytic semigroups.

In that general setting, we study first the existence of analytic semigroups generated by
the Stokes operators, defined on different functional spaces both for the problem (1.1),
(1.3) and for (1.1), (1.3), (1.5).

On the one hand, we consider Stokes operators defined on the three different spaces
LY (Q) (cf. Subsection 3.1), [Hg (div, Q)] and [TPI(Q)];’T (cf. Subsection 2.1 for
precise definitions of these spaces). They lead respectively to some strong, weak and
very weak solutions of (1.1), (1.3). Similarly, we consider three Stokes operators with
flux, defined respectively on X,, Y, and Z,, (cf. (5.2), (5.8), (5.10)) in Section 5), that
lead to several solutions of (1.1), (1.3), (1.5).

In the first main result of this work, we prove that each of these six operators generates

an analytic semigroup on the corresponding functional space. More precisely:



Theorem 1.1.

(1) The Stokes operators with Navier-type boundary conditions, A,, By, and C), generate
a bounded analytic semi-group on Lb _(€2), [H‘S/ (div, )], . and [TPI(Q)]’UJ respectively
forall1 < p < oo.

(ii) The Stokes operator with Navier-type boundary conditions and flux condition A;, lea
and C;D generate a bounded analytic semi-group on X,, Y, and Z, respectively, for all
1 <p<oo.

The proof of Theorem 1.1 uses a classical approach and starts with the study of the
resolvent of the Stokes operator and Stokes operator with flux conditions, both with
boundary conditions (1.3). A key observation is that the Stokes operator with Navier-
type boundary conditions, with and without flux conditions are equal to the Laplace
operator with Navier-type boundary conditions.

For this reason the study of the Stokes operator is reduced to that of the three
operators denoted A, B), and C), defined on the spaces L} (), [Hg, (div, Q)];, , and

[TPI(Q)];T and whose resolvent sets are given by the solutions of the system

{)\u—Au:f, divu =0 in Q, (1.6)

u-n=0, curlu xn=0 on I, '
where A € C* such that Re A > 0 and f belonging respectively to LL _(€2), [Hgl(div, )]
and [T" ()], Similarly, the problem for the Stokes operator with flux conditions is
reduced to the study of the three operators denoted A;,, le> and C’I’,, defined respectively
on X,, Y, and Z, and whose resolvent sets are given by the solutions of the problem:

Au—Au = f, divu =0 in €,
u-n=0, curlu xn=20 on T, (1.7)
(u-n, 1)y, =0, 1<j<J

where A € C* such that ReA >0 .
We prove the existence of strong solutions of (1.6) satisfying the resolvent estimate

C(Q,p
bz < S22 Il (19

For p = 2 one has estimate (1.8) in a sector A € X, for a fixed € € ]0, 7[ where:
Y.={AeC% |arg)\| <m—¢}, with C*=C\{0}.

We also show the existence of weak and very weak solutions and prove estimates like
(1.8) for the norms of [Hg (div, Q)]5, , and [TPI(Q)]Q,,T. We obtain similar results for the
operators Ay, Bj, and Cj,.

There exists several results in the literature, on the analyticity of the Stokes semi-
group with Dirichlet boundary condition in LP-spaces. This question was already studied
by V. A. Solonnikov in [68|. In that work, the author proves the resolvent estimate (1.8)



for Jarg A\| < 0 + 7/2 where § > 0 is small. To derive this estimate [68] follows an idea
of Sobolevskii [67] (see the proof [68, Theorem 5.2]). New proofs and extension of the
result of [68] have been proved by Giga [39], Sohr and Farwig [35] and others.

In bounded domains the resolvent of the Stokes operator with Dirichlet boundary
condition has been studied by Giga in [39]. Using the theory of pseudo-differential
operators, the results in [39] extends those in [68] in two directions. First, the resolvent
estimate (1.8) is proved for larger set of values of A\. More precisely the estimate (1.8) is
proved in [39] for all A in the sector ¥, for any € > 0. Second, in [39] the resolvent of
the Stokes operator is obtained explicitly and this enables him to describe the domains
of fractional powers of the Stokes operator with Dirichlet boundary condition.

In exterior domains, Giga and Sohr [42] approximate the resolvent of the Stokes
operator with Dirichlet boundary condition with the resolvent of the Stokes operator in
the entire space to prove this analyticity.

Later on, Farwig and Sohr [35] investigated the resolvent of the Stokes operator with
Dirichlet boundary conditions when dive # 0 in €. Their results include bounded
and unbounded domains, for the whole and the half space the proof rests on multiplier
technique. The problem is also investigated for bended half spaces and for cones by using
perturbation criterion and referring to the half space problem.

More recently, the analyticity of the Stokes semi-group with Dirichlet boundary con-
dition is studied in spaces of bounded functions by Abe and Giga [1]| using a different
approach. One of the keys to prove their result is the estimate:

[N (w, 7)[| Lo (axjo,70)) < C llwollL=(0)
where:
N(u,m)(z,t) = [u(z,t)| + Y2 |Vu(z,t)| + ¢ |V, t)] + |0z, t)] + |Vr(z,t)].

This estimate is obtained by means of a blow-up argument, often used in the study
of non linear elliptic and parabolic equations.

The resolvent of the Stokes operator is also studied with Robin boundary conditions
by Saal [59], Shibata and Shimada [63|. In [59], Saal proved that the Stokes operator
with Robin boundary conditions is sectorial and admits an H“°-calculus on L{,’J(Ri’_).
The strategy for proving these results is firstly to construct an explicit solution for the
associated Stokes resolvent problem. Next, the required resolvent estimates to conclude
that such an operator is sectorial are obtained by using the rotation invariance in (n—1)-
dimensions of large parts of the constructed solution formula, followed by using the known
bounded H>-calculus for the Poisson operator (—Ag2)"/? on LP(R?) and performing fur-
ther computations. Shibata and Shimada proved in [63] a generalized resolvent estimate
for the St okes equ ations with non-homogeneous Robin boundary conditions and di-
vergence condition in LP-framework in a bounded or exterior domain by extending the
argument of Farwig and Shor [35]. So that, their approaches in [63] is different from Saal
[59] and rather close to that in [35].

Concerning the Navier-type boundary conditions, Miyakawa [55] shows that the Lapla-
cian with the Navier-type boundary conditions (1.3) on L”((2) leaves the space L _(£2)



invariant and hence generates a holomorphic semi-group on Lf _(€2) when the domain
is of class C*°. Mitrea and Monniaux [53] have studied the resolvent of the Stokes op-
erator with Navier-type boundary conditions in Lipschitz domains and proved estimate
(1.8) using differential forms on Lipschitz sub-domains of a smooth compact Riemannian
manifold. In addition, when the boundary of €2 is sufficiently smooth, estimates of type
(1.8) are proved using that the boundary conditions (1.3) are regular elliptic (e.g. [72])
and the so called “Agmon trick” (e.g. [3]). In [38] the authors proved that the Stokes
operator with Navier-type boundary conditions admits a bounded H-calculus in the
case where the domain €2 is simply connected and this has many consequences in the
associated parabolic problem. In [5] the authors proved the analyticity of the semi-group
generated by the Stokes operator with these boundary conditions on L{;,T(Q). For this
reason they established estimate (1.8) using a formula involving the boundary conditions
(1.3) and that, for every p > 2 and for every u € WP(Q) such that Au € LP(Q) one
has

) 2
—/\u|p_2Au-ud:1: - / P2V’ de + 422 / ‘V|u|p/2‘ da
Q Q p Q

) 5 4 ou _ ou _ ou _9
=20 [ o Re (G w)m (5 w) de - (G ),
k=1 7% k k

where (., .)r is the anti-duality between the Sobolev space W'/PP (T') and its dual space
wW—l/pp(T,
In this paper, we prove this resolvent estimate for the norms of [H g (div, Q)] , and

[TpI(Q)]fW using a duality argument. The next step after establishing the analyticity of
the semi-group is to solve the time dependent Stokes Problem (1.1) with the Navier-type
boundary conditions (1.3).

Using that the Stokes semi-group with Navier-type boundary condition is holomorphic
in LL (), Miyakawa [55] studied the fractional powers of the Stokes operator and their
domains. This allows him to consider the Navier-Stokes problem with the corresponding
boundary condition and to prove a local in time existence and uniqueness results of
strong solution to the Problem for an initial data in L% _(£2) and under some regularity
assumptions on the external force f. Existence and uniqueness of solutions for the Stokes
system with Navier-type boundary conditions has been proved by Yudovich [76] in a two
dimensional, simply connected bounded domain. These two-dimensional results are based
on the fact that the vorticity is scalar and satisfies the maximum principle. However
this technique can not be extended to the three-dimensional case since the standard
maximum principle for the vorticity fails. On the other hand Mitrea and Monniaux [54]
have employed the Fujita-Kato approach and proved the existence of a local mild solution
to Problem (1.1) and (1.3).

1.4 Existence, uniqueness and maximal regularity of solutions.

With the analyticity of the different semi-groups in hand we can solve the time dependent
Stokes Problem (1.1), (1.3) and Stokes Problem with flux condition (1.1), (1.3), (1.5).



We first deduce of course existence and uniqueness of several types of solutions, using
the classical semi group theory. But one of our main goals is also to obtain maximal
regularity results in each of these three cases. To this end, following classical arguments
(cf. in particular [43]), we are led to study the fractional and pure imaginary powers
of the operators I + L and L’ where L = A, (resp. L = Bj, and resp. L = C)) is the

Stokes operator with Navier boundary condition on L (€2)) (resp. [H :8, (div, Q)] , and
resp. [Tp/(Q)}’U’T). We denote by L' = A}, B,, C}, the corresponding operators with the
supplementary condition on the fluxes.

1.4.1 The non homogeneous problem.

Consider first the non-homogeneous problems. When the external force f belongs to
L0, T; LY (2)) it is known that the unique solution u of Problem (1.1), (1.3) satisfies
u € O([0, T]; LY () for T < oo (cf. [57]). For such f the analyticity of the semi-
group is not sufficient to obtain a solution u satisfying what is called the maximal LP — L4
regularity property, i.e.
2 ou
u € L10,T; W=P(Q)), N € L9(0,T5 LE . (£2)).

In order to have that property, one possibility is to impose further regularity on f, such
that local Holder continuity (see [57]). The mazimal LP-reqularity for the Stokes system
with Dirichlet boundary conditions was first studied by Solonnikov [68] when 0 < T' < 0.
Solonnikov [68] constructed a solution (w,7) of (1.1) in Q x [0, T) satisfying the LP
estimate

T ou
[ 15

T T
dt+/0 |v2u(t)y|§p(mdt+/0 IV ()50 0y d t

V4
LP(Q)
T
< C(T,9,p) / 1£ D)5 g dt.

where the matrix Vu = (0;0ju); j—1,2,3 is the matrix of the second order derivatives of u.
When € is not bounded Solonnikov’s estimate is not global in time because C(T, 2, p)
may tend to infinity as T — oo. His approach is based on methods in the theory
of potentials. Later on, Giga and Sohr [43| strengthened Solonnikov’s result in two
directions. First their estimate is global in time, i.e. the above constant is independent
of T'. Second, the integral norms that they used may have different exponent p, ¢ in space
and time. To derive such global LP — LY estimate for the Stokes system with Dirichlet
boundary conditions [43| use the boundedness of the pure imaginary power of the Stokes
operator. More precisely they use and extend an abstract perturbation result developed
by Dore and Venni [29].

Following the same strategy as in [43] we prove maximal regularity for the inhomo-
geneous Stokes problems by studying the pure imaginary powers of I + L and L’ for
L = A, B,,Cp. Among the earliest works on the boundedness of complex and pure
imaginary powers of elliptic operators we refer to the work of R. Seeley [61]. In this



work Seeley proved that an elliptic operator Ag whose domain is defined by well posed
boundary conditions has bounded complex and imaginary powers in LP satisfying the
estimate

V<0, VyeR  [[(AB)"" e < Cpe',

for some constant C), and 7.

Maximal LP — L4 regularity for the Stokes problem with homogeneous Robin boundary
conditions in R3 is obtained in Saal [59] from the boundedness of the pure imaginary
powers. However, the same approach is not applicable to the non-homogeneous boundary
condition case and for this reason Shimada [64] didn’t follow Saal’s arguments. Shimada
[64] derive the maximal L?— LP regularity for the Stokes problem with non-homogeneous
Robin boundary conditions by applying Weis’s operator-valued Fourier multiplier theo-
rem to the concrete representation formulas of solutions to the Stokes problem.

Estimates of the imaginary powers of the Stokes operator with Dirichlet boundary
condition have been proved in [40, 42, 43]. That result is proved in [40] using the theory
of pseudo-differential operators. When € = R3, this boundedness is proved in [42] using
Fourier transform and multiplier theorem. Furthermore, in the case of an exterior domain
the desired estimate is obtained in [42| by comparing the pure imaginary powers of the
Stokes operator with the corresponding powers of the Stokes operator in R3. Finally, in
the half space such theorem for the Stokes operator with Dirichlet conditions is obtained
in [43] using the results in [18].

In our case, the boundedness of the imaginary powers of I + L and of I + L’ with
L = Ay, By, C, essentially follows from previous results in [38]. The boundedness of the
imaginary powers of A}, B,,C} is then obtained using a scaling argument and passage
to the limit following [43, Theorem Al].

Using these properties it is then possible to prove the second main result of this
article, about the existence, uniqueness and maximal regularity of strong, weak and very
weak solutions of the non homogeneous Stokes problem with flux (1.1), (1.3), (1.5). We
only state in this Introduction the result for the strong solutions (cf. Theorem 7.14).
Similar results hold for the weak and very weak solutions of the Stokes problem with flux
(cf. Remark 7.15):

Theorem 1.2 (Strong Solutions for the inhomogeneous Stokes Problem with flux). Let
T e (0,00], 1 <p,qg<oo. Forall f € L10,T; X,), there exists a unique solution u of
(7.51) such that

we LY0,To; D(A})), To<T if T <oo and Ty <T if T = o0, (1.9)
ou
S €LU0.T: X)) (1.10)

T IR T v T ;
— < . :
/0 H N ’ L7(@) dt + /0 ||Au(t)||LP(Q) dt <C(p,q,9) /0 ||f(t)HLP(Q) dt (1.11)

and such that (uw, ) is a solution of the inhomogeneous Stokes Problem (1.1), (1.3)
(1.5) for all m € R.
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1.4.2 The homogeneous problem.

In the homogeneous case, the Stokes Problem (1.1), (1.3) is equivalent to the problem
(7.1). With an initial data L? (), the analyticity of the semi-group generated by A,
gives a unique solution u of (7.1) satisfying u € C*(]0, oo], D(Af;)), for all k € N, for all
¢ € N* (see Theorem 7.1 below). This function is a weak solution of the Stokes problem
(1.1), (1.3) and satisfies (cf. Corollary 7.2 )

0 /
V1<qg<2 VT <oo, weLl0,T; W'(Q)) and ait‘ e L9(0,T; [HE (div, Q)]).
We also prove the existence of very weak solution for the homogeneous Stokes Prob-
lem (1.1), (1.3) when the initial data is less regular and belongs to the dual space

[H gl (div, Q)] ;. In this case the solution w satisfy (see Theorem 7.7)

0 /
V1<g<2 VT <oo, welLi(0,T;LP(Q)) and ait‘ e L90,T; [T” (Q)],.,).
In order to obtain the LP — L? estimates for the solution to the homogeneous Stokes
problem (1.1), (1.3) with an initial data uo € L (£2) we study the fractional pow-

ers of A). We characterize the domain D((A;)%) and we prove that D((A;)%) =
VL (Q), where V1 _(Q) is given by (6.22). This yields an equivalence of the two norms

”(A/p)%'u/HLP(Q) and |lcurlu||zr(q). We also prove an embedding of Sobolev type for the
domain of the fractional powers of the Stokes operator D((4;)%), o € R% such that
0<a<3/2p.

This is similar to previous results by Borchers and Miyakawa in [18, 19], Giga and Sohr
[40, 42, 43| where the fractional powers of the Stokes operator with Dirichlet boundary
conditions A is studied. They have proved that D(AY?) = W(l)’p ()N LE(Q) and the
equivalence of the two norms ||A1/2u||LP(Q) and || Vu||pr(q) for every u € D(A'/?). They
also proved the Sobolev embedding of the domain D(A®) into L?(Q2) for the Stokes
operator with Dirichlet boundary conditions.

Using the fractional powers of A; we prove our third main result:

Theorem 1.3. Let 1 <p < q < oo, up € Lb () and

’ﬂo = Uup — wy, (1.12)
J —_—
wo = Z(uo ‘n, 1)y, gradg;. (1.13)
j=1

Then the homogeneous Problem (1.1), (1.3) has a unique solution w satisfying
we C((0, +ool, L2,(2)) N C(0, +ool, D(4,)) N CL(0, +ocl, L2, (@), (1.14)

u € C*(|0, +oo, D(4))),  Vk,LeN. (1.15)
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Moreover, for all g € [p,00), and for all integers m,n € N, such that m +n > 0, there
exists constants M > 0 and p > 0, such that the solution u satisfies the estimates:

u(t) — wollpa) < Ce #ie32M/P=1D|Gg| 1o q), (1.16)
leurlw(t)||pag) < M e+ ¢ 3/2WP= D=2 50| 1o g (1.17)
and
—pt y—(m+n)=3/2(1/p—1/9) ||,
Hatm ‘Lq(n) < MeHty [0l L0y (1.18)

The result condition (1.1), (1.3), (1.5) with an initial data in X, is given in The-
orem 7.4. In order to keep a reasonable size for this paper, we have not included the
study of the fractional powers of the operators B, Cy, B;,o and CI’). Therefore, there are
no regularity results for the weak and very weak solutions for the homogeneous prob-
lem. Nevertheless, the general theory of analytic semigroups applied to the semigroups
generated by B, Cp, BZ’) and C’Z’, provide existence and uniqueness results of solutions to
problems (1.1), (1.3) and (1.1), (1.3), (1.5) for initial data wy with less regularity (cf.
Theorem 7.6 for the Stokes problem and Theorem 7.11 for the Stokes problem with flux
conditions).

When 2 = R3, Kato [49] shows that estimate (1.16) follows directly from the corre-
sponding estimates for the heat semi-group. In the half space, Borchers and Miyakawa
[18, 19] deduced estimate (1.16) for the Stokes semi-group with Dirichlet boundary con-
dition from Ukai’s formula |74]. In a bounded domain Giga [41] derives this estimate for
the Stokes semi-group with Dirichlet boundary conditions from the inequality

el gy < CllAul|poqy, with @ = 3(1/p—1/q) (1.19)

which can be obtained directly from the usual Sobolev inequality for the Laplacian and
from the fact that in the case of bounded domains

1A% (o) < ClIAu] (o (1.20)

for every regular function w, for every o > 0 and for every 1 < p < oo (see [40]). In the
case of exterior domains Giga and Sohr follow in [42] the same procedure as in the case of
bounded domains but with limitations with respect to the values of p and ¢, because in
this case the inequality (1.20) still hold true but for limited values p and ¢q. We note also
that in exterior domain Borchers and Miyakawa [19] prove the same result as [42| but
using (1.19). More recently Coulhon and Lamberton [27] proved the estimate (1.16) by
showing that some properties of the Stokes semi-group with Dirichlet boundary condition
can be obtained by a simple transfer of the properties of the heat semi-group.

1.5 Plan of the paper.

This paper is organized as follows. In Section 2 we give the functional framework and
some preliminary results at the basis of our proofs. In Section 3 we define the three
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different Stokes operators with Navier-type boundary conditions, and prove some of their
properties. In Section 4 we prove that the operators introduced in Section 3 generate
bounded analytic semi-groups. Section 5 is devoted to Stokes operators with Navier-type
boundary conditions and flux conditions. We introduce three operators of that kind and
prove that they generate analytic semigroups. We prove in Section 6 several results on
the pure imaginary and fractional powers of several operators. Then, in Section 7, we
solve the Stokes problem and the Stokes problem with flux under different assumptions
on the initial data ug and the function f.

2 Notations and preliminary results

2.1 Functional framework

In this subsection we review some basic notations, definitions and functional framework
which are essential in our work. Vector fields, matrix fields and their corresponding
spaces defined on €2 will be denoted by bold character. The functions treated here are
complex valued functions. We will use also the symbol o to represent a set of divergence
free functions and the symbol 7 when the normal component on the boundary is vanish.
In other words if E is a subspace of D’(Q), then

E, = {UEE; divvzoinQ}
and
E,. = {'UGE; 'U-nz()onF}.

Now, we introduce some functional spaces. Let L”(€2) denotes the usual vector valued
LP-space over §2. Let us define the spaces:

HP(curl,Q) = {v e LP(Q); curlv € L’(Q)},
HP(div,Q) = {v e LP(Q); dive € LP(Q)},
XP(Q) = HP(curl, Q) N HP(div, ),

equipped with the graph norm. Thanks to [13] we know that D(Q) is dense in H?(curl, §2),
HP(div,Q2) and X?(Q).
We also define the subspaces:

Hf(curl,Q) = {v e HP(curl,Q); vxn = 0onT},
H{(div,Q) = {v e HP(div,Q); v-n =0onT},
XR(Q) = {ve XP(Q); vxn =0onT},
X?2(Q) = {veXP(Q); v-n=0onTl}
and

X5(Q) = X% (Q) N X%(Q).
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We have denoted by v x m (respectively by v - n) the tangential (respectively normal)
boundary value of v defined in W~1/P(I) (respectively in W~1/PP(I")) as soon as v
belongs to HP(curl, Q) (respectively to HP(div,2)). More precisely, any function v in
HP(curl, Q) (respectively in HP(div,{2)) has a tangential (respectively normal) trace
v x n (respectively v - m) in W™YPP(T) (respectively in W~1/7:2(T)) defined by:

Vo e WHP(Q), (vxmn, o) = /curlv'cpd:r - /v-curlcpdm (2.1)
) Q

and

Yo e Wh(Q), (v-n, o)r = /

v-gradpgdr + /divvg@dx, (2.2)
Q

Q

where (., .)p is the anti-duality between W ~/P?(T") and W/P?(T) in (2.1) and between
W=1/P:2(I') and W/PP(I') in (2.2). Thanks to [13] we know that D(Q) is dense in
H{(curl, Q) and in Hf(div, ). We denote by [HE(curl, Q)]" and [H}(div, )]’ the dual
spaces of HE(curl, Q) and H¥(div, Q) respectively. Notice that we can characterize these
dual spaces as follows: A distribution f belongs to [Hf(curl, Q)] if and only if there exist
functions functions ¢ € L¥' (Q) and € € Lp/(Q), such that f = 4 + curl&. Moreover
one has

Hf”[Hg(curl,Q)]’ = f:zpiﬁf;:urlﬁmax (H¢HLP/(Q)7 ||£||LP/(Q))
Similarly, a distribution f belongs to [H%(div, )]’ if and only if there exist 9 € Lp,(Q)
and y € L (Q) such that f = v + grad x and

I F gy = ,_inf | max (6] » Il )

Finally we consider the space
TP(Q) = {v € Hi(div,Q); dive € W,7(Q)}, (2.3)

equipped with the graph norm. Thanks to [12, Lemma 4.11, Lemma 4.12] we know that
D(Q) is dense in T?(Q) and a distribution f € (TP(2))’ if and only if there exists a
function ¥ € L” (Q) and a function y € W~1#'(Q) such that f = + Vy.

2.2 Preliminary results

In this subsection, we review some known results which are essential in our work. First,
we recall that the vector-valued Laplace operator of a vector field v = (v1,vg,v3) is
equivalently defined by

A v = grad (div v) — curl curl v.

Next, we review some Sobolev embeddings (see [13]):

Lemma 2.1. The spaces X%,(Q2) and XP(Q) defined above are continuously embedded
in WIP(Q).
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Consider now the spaces

X?P(Q) = {v e LP(Q); divo € W'P(Q), curlu € W'?(Q) and v - n € Wlfl/p’p(l“)}
(2.4)
and

Y2P(Q) = {v € LP(Q); dive € WHP(Q), curlv € WP(Q) and vxn € W=1/PP(I)].
Lemma 2.2. The spaces X2P(Q) and Y*P(Q) are continuously embedded in W2P(Q).
Consider now the space
EP(Q) ={ve W'P(Q): Av e [HY (div,Q)]'},
which is a Banach space for the norm:
v lEr@=Ilv wirgq) + || Av H[H(z;’(div’ﬂ)], :

Thanks to [12, Lemma 4.1] we know that D(Q) is dense in EP(2). Moreover we have
the following Lemma (see [12, Corollary 4.2]):

Lemma 2.3. The linear mapping vy : v — curl v x n defined on D(Q) can be extended
to a linear and continuous mapping

v EP(Q) —— W aP(D).
Moreover, we have the Green formula: for any v € EP(Q) and ¢ € XP (Q) such that
dive =0 in Q.

—(Av, ) = / curlv- curl pdz — (curlv x n, p)r.
Q

where (.,.)r denotes the anti-duality between W_%’p(l“) and W%’p/(f‘) and (., .)q denotes
the anti-duality between [Hé)/ (div, Q)]" and Hé)/ (div, ).

Next we consider the space
HP(A,Q) = {v e LP(Q); Av e (TP (Q))'},

which is a Banach space for the graph norm. Thanks to [12, Lemma 4.13, Lemma 4.14]
we know that

Proposition 2.4. The space D(?) is dense in HP(A,Q). Moreover for every v in
HP(A,Q) the trace curlv x m exists and belongs to W"YPP(D).  In addition we
have the Green formula: for all v € HP(A,Q) and for all ¢ € W?P(Q) such that
divp=¢-n=0onl andcurlpop xn =0 on I

(80, @)y yyriy = [0 ABdo + eurloxn. o (25)

where (., )r = (., '>W*1*1/1”I’(F)><W1+1/pﬂpl(1“)'
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Next we consider the problem:
div(grad7 — f) =0 in Q, (gradm — f) - n=0 on I (2.6)
We recall the following lemma concerning the weak Neumann problem without giving
the proof (see [65] for point i) and [10] for points ii) and iii)).
Lemma 2.5. (i) Let f € LP(S2), the Problem (2.6) has a unique solution ® € WP(Q)/R

satisfying the estimate

lgrad 7||tro) < C1() [ FllLr)s

for some constant C1(§2) > 0.
(ii) Let f € [HY (div,Q)], the Problem (2.6) has a unique solution m € LP(Q)/R
satisfying the estimate

”ﬂ'HLP(Q)/R < CQ(Q7p)”fH[Hg'(div’Q)}u

(iii) Let £ € (TP (Q)), where TP(Q) is given by (2.3). The Problem (2.6) has a
unique solution m € W~1P(Q)/R satisfying the estimate

HWHW*LP(Q)/R < C(QJ?) HfH(TP’(Q))"

2.3 Some Properties of sectorial and non-negative operators

This subsection is devoted to the definitions and some relevant properties of sectorial
and non-negative operators very useful in our work. In all this subsection X denotes a
Banach space and A : D(A) C X — X is a closed linear operator. D(.A) is the domain
of A, it is equipped with the graph norm and form with this norm a Banach space.

Let 0 <0 < /2 and let ¥y be the sector
Yy = {)\ € C; |arg )| < 7r—9}.

Thanks to [30, Chapter 2, page 96|, we know that a linear densely defined operator A is
sectorial if there exists a constant M > 0 and 0 < 6 < 7/2 such that

M
vaess, RO Al < (2.7)

l
where R(A, A) = (AI — A)~!. This means that the resolvent of a sectorial operator
contains a sector Xy for some 0 < 6 < 7/2 and for every A € ¥y one has estimate (2.7).

Moreover, the authors give in [30] a necessary and sufficient condition for an operator
A to generates a bounded analytic semi-group. In fact, according to [30, Chapter 2,
Theorem 4.6, page 101|, an operator A generates a bounded analytic semi-group if and
only if it is sectorial in the sense of (2.7).
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Nevertheless, it is not always easy to prove that an operator A is sectorial in the
sense (2.7). Although, Yosida proved in [75] that it is suffices to prove (2.7) in the half
plane {\ € C*; Re A > 0}. This result is stated in [14, Chapter 1, Theorem 3.2, page 30|
and proved by K. Yosida.

Proposition 2.6. Let A : D(A) C X —— X be a linear densely defined operator and
M > 0 such that

M
VAEC, ReAZ0, RO, Al < 3y

Then A is sectorial in the sense of (2.7).

Proof. Thanks to Yosida |75, Chapter VIII, Theorem 1, page 211] we know that p(.A)
is an open subset of C and for all Ay € p(A), the disc of center Ay and radius |Ao|/M
is contained in p(A). In particular, for every r > 0, the open disks with center +ir
and radius |r|/M is contained in p(A). The union of such disks and of the half plane
{A € C; Re A > 0} contains the sector

{)\ e C*; |argA| <7 — arctan(M)},
hence it contains the sector
S = {)\ eC* Jarg\| <m — arctan(2M)}.

If A € Sand Re A < 0, we write A in the form A = +ir — (6r)/(2 M) for some 0 € (0,1).
Thanks to [?, Chapter 4, formula 1.2, page 239]e know that

R(\, A) = R(xir, Al + (A T ir)R(xir, A)] .

We can easily verify that H I+ (XN Fir)R(+ir, A)]_IHL(X) < 2.
Next, observe that |A\] = {/r2 + 221\22 = 7““;4;[‘92. Then
oM 2 M VAMIAO AMZ 11
IR, A < == < M < -
AT S W

Now if A € S such that Re A > 0 then thanks to our assumption one has

M
IR, A)llecx) < o

which ends the proof. O

(2.8)

Remark 2.7. Proposition 2.6 means that there exists an angle 0 < 6y < 7/2 such that
the resolvent set of the operator A contains the sector

Yo, = {)\ € C |argA| < 7T—90}

where estimate (2.8) is satisfied.
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Next we recall some definitions and properties concerning the fractional powers of a
non-negative operator. We start by the following definition.

Definition 2.8. An operator A is said to be a non-negative operator if its resolvent set
contains all negative real numbers and

sup ¢ [|(¢1 + A) 7| £y < e
>0

For a non-negative operator A it is possible to define its complex power A* for
every z € C as a densely defined closed linear operator in the closed subspace X 4 =
D(A) N R(A) in X. Here D(A) and R(A) denote, respectively, the domain and the
range of A. Observe that, if both D(A) and R(.A) are dense in X, then X4 = X. We
refer to [50, 73| for the definition and some relevant properties of the complex power of
a non-negative operator.

For a non-negative bounded operator whose inverse A~! exists and it is bounded
(i.e. 0 € p(A)), the complex power A* can be defined for all z € C by the means of the
Dunford integral ([75]):

A f = 1 (=N (AT + AL fd A, (2.9)

211 Ty

i(0—) i(m—0)

where I'g runs in the resolvent set of —A from oo €’ to zero and from zero to co e ,
0 < 6 < 7/2 in C avoiding the non negative real axis. The branch of (—\)* is taken so
that Re((—A)?) > 0 for A < 0. It is proved by Triebel |73] that when the operator A is
of bounded inverse, the complex powers A* for Rez > 0 are isomorphisms from D(.A4%)
to X 4.

The following property plays an important role in the study of the abstract inhomo-
geneous Cauchy-Problem and give us more regularity for the solutions (see [43]).

Definition 2.9. Let § > 0 and K > 1. A non-negative operator A belongs to E9(X) if
A € L(X 4) for every s € R and its norm in L(X 4) satisfies the estimate

A £ < K €151, (2.10)
If in addition D(A) and R(A) are dense in X, we say that A € £%.(X).

We note that, these spaces E% (X) and £%(X) were introduced by Dore and Venni [29],
Giga and Sohr [43] in the abstract perturbation theory.

When —A is the infinitesimal generator of a bounded analytic semi-group (7'(t))¢>0,
the following proposition is proved by Komatsu (see [50, Theorem 12.1| for instance)

Proposition 2.10. Let —A be the infinitesimal generator of a bounded analytic semi-
group (T (t))¢>0. For any complex number o such that Rea > 0 one has

V>0, ATl < OB (2.11)
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The following lemma is proved by Komatsu (see [50]) and plays an important role in
the study of the domains of fractional powers of the Stokes operator with Navier-type
boundary conditions.

Lemma 2.11. Let A be a non-negative closed linear operator. If Rea > 0 the domain
D((vI + A)%) doesn’t depend on v > 0 and coincides with D((uI + A)%) for p > 0. In
other words

Vu,v>0, DA% = D((ul + A% = D((wI + A)).

Finally, let A be a non-negative operator such that 0 € p(A). The boundedness of
A% s € R allows us to determine the domain of definition of D(A%), for complex number
« satisfying Re oo > 0 using complex interpolation. The following result is due to [73]

Theorem 2.12. Let A be a non-negative operator with bounded inverse. We suppose
that there exist two positive numbers € and C such that A s bounded for —e < s<¢
and | A* | zx ) < C. If o is a complex number such that 0 < Rea < oo and 0 < 6 <1
then

X, D(A%)], = D(A™).

2.4 Some auxiliary results on (-convexity.

In order to prove maximal LP — LY regularity properties for the solutions of the inho-
mogeneous Stokes problem, we use the property of (-convexity of Banach spaces. This
property has already proved to be useful in the same context (cf. [43]). For further
readings on (-convex Banach spaces we refer to |23, 58].

The ¢ convex property may be defined as follows:

Definition 2.13. A Banach space X is (-convez if there is a symmetric biconvex function
¢ on X x X such that ¢(0,0) > 0 and

Ve,ye X, |zllx =1L, (@) <[l +ylx- (2.12)

For this and equivalent definitions see Theorem 1 and Theorem 2 in [58].

The (-convexity property is stronger than uniform convexity or reflexivity. It has
been proved in Proposition 3 of [58] that for any € open domain of R3 the space LP()
is (-convex if and only if 1 < p < oo.

The following property of (-convex spaces is needed in the following. Since its proof
is elementary we shall skip it.

Proposition 2.14. Every closed subspace of a (-convex space is (-convex.

On the other hand, the following characterization of (-convex spaces in terms of the
Hilbert transform is proved in [23] (cf. Theorem 3.3 in Section 3 and Section 2). See also
[58] (Theorem 1 and Theorem 2):
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Theorem 2.15. A Banach space X is (-convex if and only if, for some s € (1,00), the

truncated Hilbert transform
1 t—T
o -+ [ AT
|T|>e

s T

converges as € — 0, for almost all t € R, for all f € L*(R; X), and there is a constant
C = C(s, X) independent of f such that

IH s, x) < Cllfllos®; x)s

where (Hf)(t) = lime_o(H:f)(t).

Using Theorem 2.15 we prove the following proposition and show the (-convexity of
the dual spaces [H}, (div, Q)] and [T (Q)]'.

Proposition 2.16. Let 1 < p < oo, the dual spaces [Hgl(div,Q)]’ and [TP ()] are
(-convexr Banach spaces.

Proof. We will only write the proof of the (-convexity of [H gl(div, Q)] because the proof
of the ¢-convexity of [T? (Q)]’ is similar. Let f € L*(R; [Hgl (div, 2)]"), then for almost
all t € R, there exists ¥(t) € LP(Q2) and x(t) € LP(Q2) such that

FO =4O + VxO),  IFOl g iy 0y = maxUP@ller@)s IXOLr@)-

Since f € L*(R; [Hgl(div, )], it is clear that » € L*(R; LP(Q2)) and x € L*(R; LP(Q)).
On the other hand we can easily verify that

(H-f)(t) = (Hep)(t) + V(Hex)(1)

Next, since LP(Q) (respectively LP()) is (-convex then (H.4))(t) (respectively (H:x)(t))
converges as € — 0 to H(t) (respectively to Hx(t)). Moreover we have the estimate

IHY ()L r; L)y < C(s, %) 19l Ls (r; L7 ()

and
IHXx )L zr)) < C(5,2,0) 19| L3 (r; Lr ()

This means that (H.f)(t) converges as ¢ — 0 to Hf(t) = H(t) + V Hx(t). Moreover
we have the estimate

||Hf(t) ”Ls (R; [Hg’ (div,Q)]") < C(Sv Q, p) Hf”Ls (R; [HS’ (div,Q))')’

which ends the proof. O
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3 The Stokes operator

The main object of this section is to introduce the different Stokes operators with Navier-
type boundary conditions that we need in order to solve the Stokes problem for the
different types of initial data ug and external forces f that we want to consider. For
the sake of comparison we also recall the definition of the Stokes operator with Dirichlet
boundary conditions.

3.1 The Stokes operator with Dirichlet boundary conditions

We consider the space
L2.(9) = {f €LP(Q); divf=0in Q, f-n=0 on r}.
Endowed the LP(2) norm, it is a Banach space. We also define
VE(Q) = {ve WyP(Q); dive =0 in Q)

which is a Banach space for the norm of WP(). For every u € VE(Q) we define the
Stokes operator with Dirichlet boundary condition by

Yo e VE©),  {Au, ) o o) = /Qw . Voda.
Notice that, we can also define the Stokes operator with Dirichlet boundary condition by
A D(4) € L2 (Q) — LE.(Q),
where D(A) = W2P(Q) N W P(Q) N LE(Q) and A = — PA. We recall that
P:LP(Q) — LY () (3.1)
is the Helmholtz projection defined by,
Vf e LP(Q), Pf = f — gradm, (3.2)

where 7 is the unique solution of Problem (2.6). This means that, the Stokes operator
is defined by :
u € D(A), Au = —PAu = —Au +gradm,

where 7 is the unique solution up to an additive constant of the problem

div(gradm — Au) =0 in Q, (gradm — Au) -n =0 on T (3.3)
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3.2 The Stokes operator with Navier-type boundary conditions

In this Section we consider three different Stokes operators with Navier type boundary
conditions.

When €2 is not simply-connected, the Stokes operator with boundary condition (1.3)
has a non trivial kernel included in all the LP spaces for p € (1,00). It may be caracterised

as follows:

K () = {ve X2(Q); dive =0, curlv =0 in Q}. (3.4)
It has been proved that his kernel is actually independent of p (cf. [9], for p = 2 and
[13] for p € (1,00)), is of finite dimension J > 1 and spanned by the functions grad g7,
1 < j < J, (see |9, proposition 3.14]). For all 1 < j < J, the function grad ¢ is the
extension by continuity of grad qj to Q, with qj is the unique solution up to an additive
constant of the problem:

( —Ag; =0 in Q°,
anq;— — O on F,
[qﬂ L= constant, 1 <k < J, (3.5)

[anqﬂk:o; 1<k<J
(Onqj, V), = O, 1<k <.

We recall that, for all 1 < j < J, the product (-. '>2j is the duality product between
1 .7

W rP(S;) and WP (3)),

3.2.1 The Stokes operator with Navier-type conditions on L ()

Consider the space
X7 (Q) = {v € X2(Q); dive =0 in Q} (3.6)

which is a Banach space for the norm X* (). We recall that X% _(€2) is a closed subspace
of X2() and on X% () the norm of X?(Q) is equivalent to the norm of W'*(Q).
Let u € L (€2) be fixed and consider the mapping

Apu W —C
v — —/ u-Avduzx,
Q
where
W = X7 _(Q) nWF'(Q).

It is clear that A, € L(L5 (), W) and thanks to de Rham’s Lemma there exists
7 € W=1P(Q) such that
Apu+Au=Vr in Q.
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Now suppose that w € L% (Q) and Apu € LE (). Since Au = —Apu + Vr, then

thanks to [12, Lemma 4.14] curlu x n € W~'"1/PP(T). Moreover if we suppose that
curlu x n =0 on T then (u, 7) € LY (Q) x W~1P(Q) is a solution of the problem

—Au + Vr=A4,u, divu=0 in €,
u-n=>0, curlu xn =0 on I'.

As a result using the regularity of the Stokes Problem [12, Theorem 4.8| one has (u, ) €
W2P(Q) x WhP(Q) .
The operator A, : D(A,) C LE (2)—— L5 (£2) is a linear operator with

D(A,) = {u cW*(Q); divu=0inQ, u-n =0, curlu x n =0 on F}, (3.7)

provided that § is of class C*! (cf. [5]). Moreover
VueD(4,), Apu = —Au +gradm, (3.8)
where 7 is the unique solution up to an additive constant of the problem
div(gradm — Au) =0 in Q, (gradm — Au) -n=0 on I

Observe that for all u € D(A)) and for all v € XgiT(Q) one has

/Apu-'vd:v = /curlu-curlvdx.
9 Q

It easily follows that (A,)* = A,.
Notice also that for all 1 < p,q < oo and u € D(A,) N D(4,), Apu = Aju. We also
recall the following propositions, see [5, Proposition 3.1] for the proof.

Proposition 3.1. For all u € D(4,), Apu = —Au.

Remark 3.2. Unlike the Stokes operator with Dirichlet boundary condition, we observe
that here the pressure is constant, while with Dirichlet boundary condition the pressure
cannot be a constant since it is the solution of the Problem (3.3).

In the rest of this paper we will consider the Stokes operator with Navier-type bound-
ary conditions (1.3). We end this section by the following propositions (see [5, Proposition
3.2, Proposition 3.3| for the proof):

Proposition 3.3. The space D(Ay) is dense in LY ().

Remark 3.4. (i) Notice that, thanks to Lemmas 2.1 and 2.2, since Q is of class C*! we
have
Vu € D(4), H’U‘HWQ’P(Q) = ||UHLP(Q) + ”AUHLP(Q)-

(ii) We recall that, thanks to [12, Proposition 4.7], since € is of class C*!, for all u €
D(A,) such that (u-n, 1)s, =0, 1 <j < J we have

ullwzeq) = |Aul|r@).-
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Proposition 3.5. Suppose that Q is not simply connected. The range R(A,) of the
Stokes operator is not dense in Lb _(€2).

Proof. Since the domain §2 is not simply connected, the dimension of the kernel K ()
of the Stokes operator A, on L{,’iT(Q) is finite and greater than or equal to 1. Suppose
then that the range R(A,) is dense in LE _(€2). Using the fact that (A4,)* = A, and that

L% () = R(4,) = [Ker(Ay)]*,

where
Ker(Ay) = {'v eD(Ay); Ayv=0in Q},

and
[Ker(ap )" = {f € L@ [ £-0=0. %0 e Ker(4,)}.
Q

we obtain that
Ker(Ay) = K.(Q2) = {0},

which is a contradiction. O

3.2.2 The Stokes operator with Navier-type conditions on [Hg/(div7 1))
Consider now the space:
E = {f € [H} (div,Q)]; div f € L(Q)},
which is a Banach space with the norm
108 = 15y + 1Y FlL o). (39)
We introduce also the following space:
D(Q) = {v|_; v e D(R?)}.

Lemma 3.6. The space D(Q2) is dense in E.
Proof. Let £ € E’ such that (€, v) g g = 0 for all v € D(Q) and let us show that £ is

null in E. We know that there exists a function u in Hg(div, ) and a function y in
LP (Q) such that for all f in E one has:

<e7 f>E/><E = <f7 u>[Hg/(diV,Q)}’XHgl(diV,Q) + /lev.fdeU (310)

We denote by @ and X the extension of w and y by zero to R3. As a result for every
f € D(R?) one has

F 2 W) ! i oy by (aiv ) T /}R3 div f xdz = 0.
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Then % = VY and w = V x. This means that ¥ € L (R?) and VY € Hg/(div7 R3).
Then ¥ € W2? (R?) and y € Wg’p/(Q). Now since D(2) dense in Wg’p,(Q) there exists a
sequence (xx)r in D(Q) that converges to y in W? (Q). Finally for all f € E one has:

<£7 f>E/><E = <f7 u>[Hgl(diV,Q)]’XHg/(div,Q) + /leVfXdﬁ

= lim |(f, vXk)[Hg'(div,Q)}'ng'(div,Q) T /Qdivakda:.

k—+o00

= 0.

The following Corollary gives us the normal trace of a function f in E.

Corollary 3.7. The linear mapping v : f —— f-n defined on D(2) can be extended to
a linear continuous mapping still denoted by ~y : E_>W*1*1/P7P(I‘), Moreover we have

the following Green formula: for all f € E and for all x € WQ’p/(Q) such that g—n =
on T,

[ iv£)xds = ~ (. T xda + (-, 0, (311)
Where (-, )0 = () ot ey @6 00T = Dy magry -
Now we consider the space
[HE (div, Q)] = {f € [H} (div,Q)); divf=0inQ, f-n=00nT}. (3.12)
We define the operator
B, : D(B,) C [HY (div, Q)] — [H} (div, Q)]

by
Vu e D(B)), Byu=—-Au in Q. (3.13)

The domain of B, is given by

D(B,) = {u € W'?(Q); Au € [H (div, Q)] dive = 0 in ©,
u-n =0, curluxn =0onTl}. (3.14)

Remark 3.8. The operator B, is the extension of the Stokes operator to [H gl (div, Q)5 .-
Proposition 3.9. The space D, () is dense in [Hg,(div, )]/

Proof. Let £ be a linear form on [H g(div7 Q)];, - such that £ vanishes on D, (2) and let
us show that £ is null on [H g,(div, 0)]5 - Thanks to the Hahn-Banach theorem, £ can

be extended to a linear continuous form on [H gl(div, Q)] denoted by £. Moreover

BT ’ —_
vf 6 [HO (d1V7 Q)]O}T? E(f) - <£7 f>H€l(diV,Q)><[Hg/ (diV,Q)}/.
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Since £ vanishes on D, (2) then thanks to De-Rham lemma there exists a function 7 €
W2P'(Q) such that 92 = 0 on T and £ = Vr in . Now let £ € [HY (div, Q)],,, then by
Corollary 3.7 we have

€)= VT o< (dive)

= —/Q(divf)wdl‘ + (f-n,mr
= 0.

O

As a result of Proposition 3.9 we deduce the density of the domain of the operator
B,.

Corollary 3.10. The operator B, is a densely defined operator.

3.2.3 The Stokes operator with Navier-type conditions on [T? (Q)]’

o,T

Consider the space
G = {f (T (Q); div f € L"(Q)},

equipped with the graph norm. We skip the proof of the following lemma because it is
similar to the proof of Lemma 3.6:

Lemma 3.11. The space D(2) is dense in G.

As in the previous Subsection The following Corollary gives the normal trace of
functions in G.

Corollary 3.12. The linear mapping v : f —— f-n defined on D(Q2) can be extended
to a linear continuous mapping still denoted by v : G — W_Q_l/p’p(F). Moreover we
have the following Green formula: for all f € G and for all x € W3’p/(Q) such that

g—;‘b:OonI’ and Ax =0 on T,

divE) XAz = — (£, VXD st v n,X)r. 3.15
[ @iv )X = = TN gy @y + (o 0r (3.15)

We recall that (., )r = (., )y—2-1/vw(r)xw2+1/o4 (1)

Now we consider the space

[T (Q)]" {fe@(Q); divf=0inQ, f-n=0onT}. (3.16)

o,T

Next, we consider the operator:

/

Cp : D(Cy) C [T (), — [T ()]

o,T 0,7

defined by
Vu e D(C,), Cru=—-Au in€. (3.17)
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The domain of C), is given by

D(Cp) = {u e LP(); Au € (T (Q)), dive=0in Q, wn = 0, curluxn = 0 on r'}.
(3.18)

Remark 3.13. The operator C), is the extension of the stokes operator to [TP (Q)]’

o,T"

We skip the proof of the following proposition because it is similar to the proof of
Proposition 3.9:

Proposition 3.14. The space D, () is dense in [T? (Q)]!

o,T"

4 Analyticity results

In this section we will state our main result and its proof. We will prove that the Stokes
operator with Navier-type boundary conditions (1.3) generates a bounded analytic semi-

group on Lb _(9), [H‘gl(div, Q)] and [Tp/(Q)]fW respectively for all 1 < p < oo.
4.1 Analyticity on L ()

In this subsection, we review the main results of [5] concerning the analyticity of the
semi-group generated by the Stokes operator with Navier-type boundary conditions A,
on L¥ _(€2), (see [5] for the proof).

4.1.1 The Hilbertian case

The results of [5] on the resolvent of the Stokes operator are obtained considering the
problem (1.6), that we recall here:

A —Au=f, divu=0 in €, (4.1)
u-n=0, curlu xn=0 on I, '
where f € L%,’T(Q) and \ € ..
Remark 4.1. Observe that, Problem (4.1) is equivalent to the problem
Au— Au = f, in Q,
{ u-n =0, curlu xn =0 on I. (4.2)

Let w € H'(Q) be the unique solution of Problem (4.2) and set divu = x. It is clear
that Ay — Ax = 0in Q. Moreover, since f-n=0and u-n=0on I then Au-n =0
on I'. Notice also that the condition curlu x n = 0 on I' implies that curlcurlu-n =0
on I'. Finally since Au = grad(divu) — curl curlu one gets g—i‘b =0onT. Thus y =0
in Q and the result is proved.

We have the following theorem, for the proof see [5, Theorem 4.3].
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Theorem 4.2. Let ¢ € |0, 7| be fized, f € L2 () and X € 3.

(i) The Problem (4.1) has a unique solution w € H ().

(it) There exist a constant CL > 0 independent of f and X such that the solution u
satisfies the estimates

C/
lull g2 < ﬁ”f”]ﬂ(ﬂ) (4.3)
and
Ci
[eurlu||g2(g) < \/ﬁ”f”LQ(Q)' (4.4)
(#4i) The solution w € H?(Q) and satisfies the estimate
C(Q,\¢)
[l g2y < TN £l 220 (4.5)

where C(Q, A, €) = C(Q)(C" + 1)(]A| + 1).

Remark 4.3. We note that for A > 0 the constant C? is equal to 1 and we recover the
m-accretive property of the stokes operator on L?,J(Q).

Remark 4.4. Consider the sesqui-linear form:
Vu,ve X(Q,J(Q), a(u,v) = / curlu - curlvdz. (4.6)
Q

If © is simply connected, we know that (see [9, Corollary 3.16]) for all v € X7 () one
has
[0l xeay < C lleurl o] 220 (47)

As a result, the sesqui-linear form a is coercive and we can apply Lax-Milgram Lemma
to find solution to the problem: find u € XEJ(Q) such that for all v € XgT(Q)

a(u,v) :/Qf-'vdx,

where f € L§7T(Q). This means that the operator A : D(Ag) C L37T(Q) — ngT(Q)
is bijective.

Now, if 2 is multiply-connected, the inequality (4.7) is false because the kernel K(f2)
of the Stokes operator with Navier-type boundary conditions is not trivial (cf. [9]). It is
also proved in [9], that for all v € X2(Q2) we have instead the following Poincaré-type
inequality:

J
0]l x2(0) < Co(Q)(lleurlv]| 2y + lldivollz) + D [(w-n, s, ). (4.8)
j=1

As a consequence of Theorem 4.2 we have the following theorem
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Theorem 4.5. The operator —Ay generates a bounded analytic semi-group on L§7T(Q).

Remark 4.6. We recall that the restriction of an analytic semi-group to the non negative
real axis is a Cjy semi-group. Thanks to Remark 4.3 the restriction of our analytic semi-
group to the real axis gives a Cy semi-group of contraction.

The following proposition gives the eigenvalues of the Stokes operator. We will see
later that the following proposition allows us to obtain an explicit form for the unique
solution of the homogeneous Stokes Problem (7.2) as a linear combination of the eigen-
functions of the Stokes operator.

Proposition 4.7. There exists a sequence of functions (z)r C D(Az) and an increasing
sequence of real numbers (A\)g such that Ay > 0, Ay — +00 as k — +oo and

Vo e X2(Q), /chrlzk-curlfvdx = )\k/sz-'vd:U.

In other words, ()i are the eigenvalues of the Stokes operator and (zy)y are the asso-
ciated eigenfunctions.

Proof. Consider the operator
A LZ’,T(Q) — D(AQ) — Lgﬂ'(Q)

f—u

where u is the unique solution of the problem

u+ Asu = f, divu =0 in €,
u-n=0>0, curlu xn =0 on I

Thanks to Theorem 4.2, we know that A is a bounded linear operator from LZJ(Q) into
itself. Moreover, thanks to Lemma 2.1 and the compact embedding of H*(Q) in L?(1),
the canonical embedding D(Ag) — L37T(Q) is compact. Equivalently, the operator A
is compact from L§7T(Q) into itself. Moreover we can easily verify that this operator
is also a self adjoint operator. Thus L?T,T(Q) has a Hilbertian basis formed from the
eigenvectors of the operator A. Then, there exists a sequence of real numbers (pug)r>0
and eigenfunctions (zj)k>o such that Azy = pp 2z, and pp — 0 as k — 4o0o. This
means that —ug Azp + pur 2z = zp. Note that 0 < up < 1. As aresult As zp = A\ 2,
where A\, = ik — 1 and A\y — 400 as k — +o00. In conclusion (zp)x is a sequence of
eigenfunctions of the Stokes operator associated to the eigenvalues (Ag)g. O

Remark 4.8. As a consequence of Proposition 4.7, Lg’T(Q) can be written in the form

+o00
L} ,(Q) = Kerd; P Ker(A I — Ay).
k=1
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In other words, any vector v € L?,,T(Q) can be written in the form

J . +o0
v=> opgradg; + > Bz,
k=1 k=1

where (g?a/d ql)1<k<y is a basis for ker Ay = K2(Q) andVk € N, 2 € ker (A, I — Ag).
We recall that .J is the dimension of ker Ay = K2(Q), (see [9]).

As described above, when € is simply-connected, K2(Q2) = {0}, Ao = 0 is not an
eigenvalue and the Stokes operator is bijective from D(A3) into L(Q,J(Q) with bounded
and compact inverse. In this case,

+oo
L. (Q) = @PKer(\ I — Ay),
k=1

where (A;)g>1 are the eigenvalues of the Stokes operator and (zx)x are the eigenfunctions
associated to eigenvalues (Ag)r>1. Moreover, the sequence (A;)r>1 is an increasing se-
quence of positive real numbers and the first eigenvalue A is equal to % where C2(Q2)

is the constant that comes from the Poincaré-type inequality (4.8).

4.1.2 LP-theory

This subsection extends Theorem 4.2 to every 1 < p < co. Theorem 4.9 gives the well
posedness of the resolvent Problem (4.1) in LP(Q2), while Theorem 4.10 extends estimates
(4.3-4.5) to all 1 < p < oo (see |5, Theorem 4.8, Theorem 4.11] for the proof).

Theorem 4.9. Let A € 3, with 0 < e < 7/2, and let f € LY (). The Problem (4.1)
has a solution u € W2P(Q). Moreover, this solution is unique in u € WHP(Q).

Theorem 4.10. Let A € C* such that ReA > 0, let 1 < p < oo, f € Lb () and let
u € WIP(Q) be the unique solution of Problem (4.1). Then w satisfies the estimates

51(97p)

lullLr@) < THJCHLP(Q)a (4.9)
Ko (€2,

leurlul o < &‘Tf) 1l (4.10)
1+

sy < ralstp) M Flanco (4.11)

where k;(Q,p), i = 1,2,3 are positive constants independent of A and f.
As a result we have the following theorem (see |5, Theorem 4.12| for the proof)

Theorem 4.11. The operator —A,, generates a bounded analytic semi-group on LY ()
foralll < p < .
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Remark 4.12. Consider the two problems:

AMm—Au=f, divu=0 in £,
{ uxn=20 on T (4.12)
and
Au— Au + Vi = f, divu =0 in Q, (4.13)
u-n=0, Du-n]_ =0 on r, '

where A € C* is such that ReA > 0 and f € LL(€2) (respectively f € LE (Q) ).

In two forthcoming papers we study the two Problems (4.12) and (4.13). Proceeding
in a similar way as in [5] we prove that these two Problems have a unique solution
u € WLP(Q) (respectively (u,n) € WHP(Q) x WLP(Q)/R) that satisfy the estimate

C(Q,p
bz < S ISl

Moreover when Q is of class C*!, we have u € W2P(). This means that the Laplace
operator with normal boundary conditions and the Stokes operator with Navier boundary
condition generate a bounded analytic semi-group on L (Q2) and LL () respectively .

This analyticity allows us to solve the time dependent Stokes Problem with normal
boundary condition and pressure boundary condition:

%—AU—FVFZJC, divu =0 in QX(O,T
0, T

uxn=0, m=0 on I'x(0,
u(0) =up in Q,

),
), (4.14)

as well as the time dependent Stokes Problem (1.1) with Navier-boundary condition
(1.2) for a given f € L(0,T; LF(Q2)) and ug € LL(S2) (respectively ug € Lb _()).

4.2 Analyticity on [Hgl(div,Q)]fw

This subsection is devoted to the analyticity of the semi-group generated by the Stokes

operator on [Hgl(div, Q)] - This analyticity allows us to obtain the weak solution to

the Problem (1.1) with the boundary condition (1.3).
To this end we consider the problem:

{)\u—Au+V7T:f, divu =0 in €,

u-n =0, curlu xn =0 on I, (4.15)

where A € C* such that ReA > 0 and f € [Hg/ (div, Q)])’. The following theorem gives
the existence and uniqueness of solution to Problem (4.15):

Theorem 4.13. Let A € C* such that Re A > 0 and let f € [Hgl(div, 2)]'. The Problem
(4.15) has a unique solution (u,7) € WIP(Q) x LP(Q)/R satisfying

C(,p)
Hu”[Hg'(div,Q)]' = ) Hf”[HB’/ (div,Q))

(4.16)

for some constant C(,p) > 0 independent of X and f.
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Proof. (i) For the existence of solutions for Problem (4.15) we proceed in the same way
as in [12, Theorem 4.4], Theorem 4.2 and Theorem 4.9.
(ii) To prove estimate (4.16) we proceed as follows: Consider the problem:

{ Av—Av + VO =F, divv =0 in €, (4.17)

v-n =020, curlv xn =0 on I,

where F' € Hgl(div, Q) and A € C* such that ReA > 0. Thanks to Lemma 2.5 there
exists a unique up to an additive function # € W (€2)/R solution of

div(V — F) =0 in € (VO—F)-n=0 onI'.
Moreover the function € satisfies the estimate
||ve||LI’l(Q) < C(Q,p,) ”FHLP/(Q)

As a result, thanks to Theorem 4.9 and Theorem 4.10, Problem (4.17) has a unique
solution (v,0) € WH' (Q) x W (Q)/R that satisfies the estimate

/

HUHLP’(Q) = ’/\| HFHLP’(Q)
Thus ()
Hv”Hg’(div,Q) =T ”FH ' (div,Q)’

Now let (u,7) € WHP(Q) x LP(Q)/R be the solution of Problem (4.15), then by using
(3.11) we have:

F
ol g vy = S W
0 FeH? (div,Q),F#£0 (div,Q)
{(u, \v— Av — Vb)q|
= sup 7
FeH?E (div,Q),F£0 I ”Hg’(div,sz)
|(Au — Au — V7, v)q]
= sup 7
FeH? (div,Q),F#£0 1E]] 7 ' (div, Q)
_ I(f, 'U>Q’
[N 3
FcH{ (div,Q),F#0 d1v Q)
c(Q,p")
< — /
= T M lhey aver
which is estimate (4.16). O

As consequence of Theorem 4.13 we have the following corollary
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Corollary 4.14. Let A € C* such that ReX > 0 and let f € [Hgl (div, Q)]" such that
divf =0inQ and f-n =0 onT. The Problem (4.1) has a unique solution u € WHP(Q)
satisfying the estimate (4.16).

Next, using Proposition 2.6, one gets the analyticity of the semi-group generated by
the operator By:

Theorem 4.15. The operator —B,, generates a bounded analytic semi-group on the space
[HY (div, Q)] .

4.3 Analyticity on [T? (Q)]’

o, T

In this subsection we prove the analyticity of the semi-group generated by the Stokes
operator on [T p/(ﬂ)]gﬁ. Using this property we will show the existence of very weak
solutions to the Problem (1.1) with the Navier-type boundary condition (1.3). The
method and arguments in this Section are very similar to those of the previous one.

The following theorem gives the very weak solution to Problem (4.15).

Theorem 4.16. Let A € C* such that Re A > 0 and let f € (TP ()’ then the Problem
(4.15) has a unique solution (u,n) € LP(2) x W~LP(Q)/R. Moreover we have the

estimate c© )
P
Iullzr < =12 1 sy (4.18)

for some constant C'(2,p) > 0 independent of A and f.

Proof. (i) Thanks to the Green formula (2.5) and to [12, Theorem 4.15] we can easily
verify that Problem (4.15) is equivalent to the problem: Find w € LP(2) such that for
all ¢ € D(A,) (given by (3.7)) and for all ¢ € W' (Q)

Mow-pde = Jou- 29dw = (f, @) q)yrv' @) (4.19)
Jou-Vgdz =0.
Notice that we recuperate the pressure using the De-Rham argument: if F € W 2P (Q),
the dual of the space W%’p/(Q), verifying (F', v)pr)xp(n) = 0, for all v € D,(£2) then
there exists y € W~1P(Q) such that F = V x.
(ii) Let us now solve (4.19). As in the proof of Theorem 4.13, we know that for all
F e L” (Q) the problem:

{)\cp—Acp—VﬁzF, divp =0 in €,

@w-n=0, curlp xn =0 on T, (4.20)

has a unique solution (¢, ) € D(A,) x W' (Q)/R that satisfies the estimate

C(,p)
||‘PHLP’(Q) < T HFHLP/(Q)'
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Now the following linear mapping:
L : LY (Q)—C
F— (f @) v )y )
where ¢ is the unique solution of Problem (4.20), satisfies

cQ,p
‘L(F” < HfH(Tp’(Q))/||‘PHLP’(Q) < (|>\|) H.f”(Tp’(Q))/HF”LP’(Q)-

Then there exists a unique u € LP(2) such that

L(F) = /Qu-Fd:E = (f, ‘P>(Tp/(§2))/pr'(Q)

and satisfying the estimate (4.18). On other worlds w is the unique solution of Problem
(4.19). O

As a consequence of Theorem 4.16 we deduce the existence and uniqueness of very
weak solutions to Problem (4.1).

Corollary 4.17. Let A € C* such that Re A > 0 and let f € (T? ()’ such that div f =0
inQ and f-n =0 onT. The Problem (4.1) has a unique solution u € LP(Q) that satisfies
the estimate (4.18).

As described above, using Proposition 2.6 with w = 0, we have the analyticity of the
semi-group generated by the Stokes operator on [T? ()]

o,T"

Theorem 4.18. The operator —C), is a densely defined operator and it generates a

/
o,T"

bounded analytic semi-group on [T? (Q)]

5 Stokes operator with flux boundary conditions

As we have already mentioned, the Stokes operator with Navier-type boundary conditions
in a non simply connected domain has a non trivial finite dimensional kernel K (). It
is then natural to study the Stokes problem on the orthogonal of that kernel. To this
end we first consider the Stokes operator on that space. It turns out that, under the
assumption of Condition H for the domain Q, for a function w € L5 -(Q), to be in the
orthogonal of K -(2) is equivalent to the condition (1.5) (cf. [13], see also [4]). It is then
equivalent for our purpose to consider the Stokes problem, with Navier-type boundary
conditions, with the supplementary flux condition (1.5).

We then begin this section considering A;,, the Stokes operator, with Navier-type
boundary conditions, and with flux condition (1.5). Its resolvent set is given by the
solutions of problem (1.7) that we may recall here:

Auw—Au = f, divu =0 in §,
u-n=0, curlu xn=0 on I, (5.1)
(u-n, 1)y, =0, 1<j<J
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The addition of the extra boundary condition on the cuts ¥;, 1 < 57 < J makes the
Stokes operator invertible on L% () with bounded and compact inverse.
Consider then the space

X, = {feLz.(); /Qf-vdx:(), Ve K () (5.2)

(not to confuse with the space XP(Q2) defined in the subsection 2.1). It worth noting
that,
Vi<p<oo, LI (=K. ()@®X, and (X,)=X,. (5.3)

Next, we define the operator A}, : D(A}) C X,— X, by:
D(4,) = {u € D(4,); (u-n, )z, =0, 1 <j<J} (5.4)

and Aju = Apu, for all w € D(A}). In other words, the operator A}, is the restriction
of the Stokes operator to the space X . It is clear that when € is simply connected the
Stokes operator A, coincides with the operator Afn-

Remark 5.1. Let u € LY (), we note that the condition
Ve K (Q), /u-vdsz, (5.5)
Q

is equivalent to the condition (see [13, Lemma 3.2, Corollary 3.4|):
(u-m, )y, =0, 1<j<J (5.6)
We prove in the following proposition the density of the domain of the operator A;,.
Proposition 5.2. The operator A; is densely defined operator on X,.

Proof. Thanks to Remark 5.1 it is clear that D,(A") C X . Moreover, using Lemma 2.3
we can easily verify that for all v € K(Q), [Au-vdz = 0. As aresult A'u € X,
and A’ is a well defined operator.

Now, for the density, let w € Lf () such that (w-n, 1)y, =0forall 1 < j < J.
We know that there exists a sequence (wg); in Dy (€2) such that wy — w in LP(R).
As a consequence for all 1 < j < J, (wy,-m, I)s, — (w-n, I)s, =0, as k — +oo.
Now for all k € N| setting wy = wy — ZJJ:l(wk n, 1)y, g?a/d qj. We can easily verify
that (wy)y, is in Dy(A’) and converges to w in LP(Q). O

Next we study the resolvent of the operator A;, and, to this end, consider the problem
(5.1) for A € C. The following results holds:

Theorem 5.3. Let A\ € C such that ReA > 0 and f € X,. The problem (5.1) has a
unique solution uw € WHP(Q) that satisfies the estimates (4.9)-(4.10).
In addition, the solution w belongs to WP(Q) and satisfies the estimate

[ullwzr ) < CQ,p) [ fllzr@): (5.7)
where C(§2, p) is independent of X and f.
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This result is proved for A = 0 in [12] (cf. Proposition 4.3). On the other hand, for
A € C*, ReX > 0 a similar Theorem has been proved for the problem (4.1) in [5] (cf.
Theorem 4.8 and Theorem 4.11). Since the proof of Theorem 5.3 is very similar it will
be skipped.

The following theorem follows:

Theorem 5.4. The operator —A; generates a bounded analytic semi-group on X, for
all1 < p < 0.

Remark 5.5. Let (S(t))¢=0 be the semi-group generated by —Aj, on X,,. We notice that
S(t) = T(t),x, where (T(t))i>0 is the analytic semi-group generated by the operator —A4,
on LB _(€2).

Remark 5.6. Thanks to Proposition 4.7 we conclude that the space X2 has a Hilbertian
basis formed from the eigenfunctions of the operator Af,. Moreover o(Ag) = o(A5)U{0}
and X2 = @Zs Ker()\kl — Ag)

In a similar way, we now define and give some properties of the Stokes operators with
flux boundary conditions defined on the subspaces of [H{ (div, Q)] and [Tp/(Q)];,T.
Since the proof of these properties are completely similar to those for the operator A;

we do not write any detail.

(i) Consider the space

Y, = {f e [HY (div, Q)] ; Vv € K,(Q), (f, v)q = o}, (5.8)

o,

where < 5 >Q = < y .>[Hg/ (div,Q)]’XHSI (div, Q)"

We define the operator B), : D(B,) C Y, — Y, by:

D(B,) ={ueD(By); (u-mn, 1)y, =0, 1<j<J} (5.9)
and Byu = Byu, for all uw € D(B},). We recall that D(B,) is given by (3.14). Observe
that, the operator B;, is the restriction of the Stokes operator to the space Y,,. It is clear
that when € is simply connected the Stokes operator B, coincides with the operator B;.

We easily verify that f € Y, and for all A € C* such that ReA > 0 the Problem
(5.1) has a unique solution u € W1P(Q) satisfying the estimate (4.16). In other words,
the operator lev is a well defined densely defined operator and _lev generates a bounded
analytic semi-group on Y.

(ii) Consider the space
z, = {f €T, Vv e K(Q), (£, v)a = 0}, (5.10)

where (., .)o = (., .>[TPI(Q)],XTP/(Q).
We define the operator C;, : D(C) C Z, — Z,, by:

D(C)) = {ueD(Cy); (u-n, 1)y, =0, 1<j<J} (5.11)
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and Cpu = Cpu, for all u € D(C}). We recall that D(C),) is given by (3.18). Notice
that, the operator CZ’) is the restriction of the Stokes operator to the space Z,. Similarly,
when ) is simply connected the Stokes operator C), coincides with the operator CI’).

We verify that f € Z, and for all A € C* such that ReA > 0 the Problem (5.1) has
a unique solution u € LP(Q) satisfying the estimate (4.18). In other words, the operator
C! is a well defined densely defined operator and 701’7 generates a bounded analytic

P
semi-group on Z,.

6 Complex and fractional powers of the Stokes operator

In this section we are interested in the study of the complex and the fractional powers
of the Stokes operators A, and A;, on L? () and X, respectively. Since theses opera-
tors generates bounded analytic semi-groups in their corresponding Banach spaces (see
Theorems 4.11 and 5.4), they are in particular non-negative operators. It then follows
from the results in [50] and in [73] that their powers A} and (4})%, a € C, are well,
densely defined and closed linear operators on Lf _(€2) and X, with domain D(Aj) and
D((A})®) respectively.

The purpose of this section is to prove some properties and estimates for these oper-
ators A and (A;). Since it will be needed, we also obtain in this section a result on
the purely imaginary powers of (I + A,) that easily follows from previous results in [38].

The fractional powers of the Stokes operator with Dirichlet boundary conditions on a
bounded domains are studied in detail in [40]. In that case the Stokes operator is bijective
with bounded inverse. This is still true for the Stokes operator with Navier-type and flux
boundary conditions A; but not true for the Stokes operator with Navier-type boundary
conditions A,.

6.1 Pure imaginary powers.

In this section we prove that the pure imaginary powers of the operators (I + L) and L/,
for L = A, By, Cp, are bounded. The proofs are based on Lemma A2 in [43] and some
results in [38] about the operator Ay, defined as follows :

Anr: D(An) © LP(Q) —s LP(Q),

where

D(Ay) = {u eW?P(Q);u-n =0, curlu xn = 0 on F} (6.1)

and

Vu e D(Ay), Apyu=Au in Q. (6.2)

As it was noticed in [38], (see also [5]):
D(An) N Ly (2) = D(4y), (6.3)

VueD(4,), Ayu=-Ayu inQ (6.4)
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and

RO\ Aan)(ZE,- () € L (). (6.5)
Similarly we have:
DAy)NX, = D(A;), (6.6)
VueD(4],), Apu=-Ayu inQ (6.7)
and
R\, Ap)(X,) C X, (6.8)

Our first result in this section is the following:

Theorem 6.1. There exists an angle 0 < 6y < w/2 and a constant M > 0 such that for
all s € R we have ‘
1T+ A4) Loz ony < M eI, (6.9)

Proof. Using Theorem 3.1 and Remark 3.2 in [38] with A = 1, we deduce that (I — Ajs)
has a bounded H*°- calculus on LP(€2). Then, there exist an angle 0 < 6y < 7/2 and a
constant M > 0 such that for all s € R

(I = An) 5| pepriy) < M elsl%,

(For the definition of H®°- calculus of an operator in a Banach space and its relation
with the pure imaginary powers of this operator see |28, Section 2| for instance). Using
now (6.3)-(6.5), the estimate (6.9) follows. O

Remark 6.2. The results in [38| are proved under the hypothesis that the domain € is
bounded with a uniform C3- boundary. On the other hand, it is well known in elliptic
theory (cf. Grsivard [44]) that the same regularity results hold if the C* regularity is
replaced by the regularity C*~11. Notice that this is precisely our hypothesis with k& = 3.

In the following Proposition we prove that the pure imaginary powers of the operators
(I+B,) and (I+C)) are bounded on [H{ (div, Q)]  (given by (3.12)) and on [ (£9))
(given by (3.16)) respectively. We recall that the operators By, and C), given by (3.13) and
(3.17) respectively are the extensions of the Stokes operator to the spaces [H g/(div, 9]/

and [Tpl(Q)]gvT respectively.

Proposition 6.3. There ezists 0 < 0y < w/2 and a constant C' > 0 such that for all
seR

(I + B,) < Celslbo (6.10)

”ﬁ([Hé"(divﬂ)];,T)

and '
I+ Cp)wHﬁ([Tp’(Q)];”) < Ol (6.11)
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Proof. We will prove estimate (6.10), estimate (6.11) follows in the same way . Consider
the operator By, defined in (3.13) and let f € L¥ (€2). Notice that

1T+ Ap)™* fllLr )

< Cell%| fllpr .

This means that for all s € R, the operator (I + B,)* is bounded from L () into
[H gl (div, Q)];, .. Next, observe that

IN

1 Bo)* Flliagg o = 10+ A0 Pl s o

A

D, () C LE_(Q) C [HY (div, )], ..

As a result, using the density of D, () in [Hgl(div,Q)]’ (see Proposition 3.9) and

g, T

the Hahn-Banach theorem we can extend (I + B,)"® to a bounded linear operator on
[H g/ (div, Q)];, , and we deduce deduce estimate (6.10). O

We consider now the Stokes operators with flux condition A}, B, C, on Xp, Yp,
Z, respectively. Using that these operators are densely defined and invertible with
bounded inverse, we prove that their pure imaginary powers are bounded in X, Y,
Z,, respectively. To this end, we first show the following auxiliary Proposition for whose
proof we use again the results of [38].

Proposition 6.4. Suppose that Q) is strictly star shaped with respect to one of its points
and let 1 < p < oo. There exist an angle 8y and a constant M > 0 such that, for all
seR:

1AL |2,y + 1B *lleer,) + 1(Cp) #lleiz,) < Mell®. (6.12)

‘KAI—AM < Melsl% A >0, (6.13)

) e

Remark 6.5. It follows from the results in [38] that the imaginary powers of (AT —Ajpy)
are bounded in £(LP(2)). We explicitly write the estimate (6.13) in the statement of
Proposition 6.4 in order to emphasize that the constants M and 6y are independent of
A>0.

Proof. Estimate (6.12) is proved by showing that it holds separately for each of the three
terms in its left hand side. Since the proof is the same for the three terms, we only write
the details for [|(A47,)"%]z(x,)-

The first step of the proof is to show the existence of constants C' > 0 and 6y € (0, 7/2)

such that: ) i
H <? = AM) L) Cerlt (6.14)
and . i
H(EI+ 4;) qup < Celslto, (6.15)
for all u > 0.
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Since € is strictly star shaped with respect to one of its points, then after translation
in R3, we can suppose that this point is 0. It follows that for all u > 1 and = € Q we
have x/p € Q. The proof is based on the scaling transformation

Vo e Q, (Suf)(x) = f(z/p), feLPQ). (6.16)
As in the proof of Theorem Al in [43] we can easily verify that
_H2AM = Sp(_AM) S;l, I—,u2AM = SM(I—AM) S;l

We recall that the operator Ay is defined by (6.1)-(6.2).
Similarly we can also verify that

AL = S, ALST, T+ pPA, = ST+ A S,

As a result for all z € C using (2.9) we have,
(I —p*Apn)* = S = Ap)*S, " and (I +p° A = Su(I+ A)*S, 1
Thus for all z € C we have

(I = 12 Anr )Ml ey = 1S = Anr)*Sy ey < 1T = Aar)?ll ez
and
1L+ 1® Al 2(x,) = 1S + A0S eix,) < I+ AL llecx,)-

Using Theorem 3.1 and Remark 3.2 in [38], respectively to Theorem 6.1, we deduce that
there exist 0 < 01, 2 < w/2 and constants M;, My > 0 such that :

VseR, (I —p?An) |l o) < Miell?, (6.17)
and
VseR, |(I+pu?A)"gx,) < Maell?, (6.18)
where the constants M; in (6.17) and M in (6.18) are independents of u. Since
(%1_ AM>iS _ 21“ (I — 12Ay)* and (%IJFA;)” = 211'3 (I + p2AL)is
7 [ 7 7

(6.14) and (6.15) follow.

Of course, (6.13) follows from (6.14). On the other hand, since by Proposition 4.3 in [12]
and Proposition 5.2 above, the range and the domains of A}, B;, and C), are dense in X,
Y, Z,, respectively, we may apply Lemma A2 of [43] and obtain that, for all f € D(A},)

) Pl = Jim (5 7+4) "7 (6.19)

pu——+oo

Lr(Q)

As a result we deduce from (6.15) and (6.19) that (6.12) holds for all f € D(4}). By
the density of D(A7) in X, (see Proposition 5.2) it then follows that (6.12) holds for all
fin X, O
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For a general domain Q of Class C?*!, not necessarily strictly star shaped with respect
to one of its points, we use that (see [17] for instance), a bounded Lipschitz-Continuous
open set is the union of a finite number of star-shaped, Lipschitz-continuous open sets.
The idea is then to apply the argument above to each of these sets in order to derive the
desired result on the entire domain. However, the divergence-free condition of a function
f € L () is not preserved under the cut-off procedure and this process is non-trivial.
This is done in the following Theorem.

Theorem 6.6. There exist an angle 0 < 0y < w/2 and a constant M > 0 such that for
all s € R we have

1AL e,y + 1B ey, + 1(Cp) o Nz, < Mell% (6.20)

Proof. As in the proof of Proposition 6.4, we prove Theorem 6.6 by showing that estimate
(6.20) holds separately for each term in the left hand side. Since the proof is the same
for the three terms, we only write the details for ||(A;,)iSHL(Xp).

Let (©;)jes be an open covering of §2 by a finite number of star-shaped open sets and
let us consider a partition of unity (y;);ecs subordinated to the covering (2;);e.; where
for all j € J, ; = ©; N ). This means that

Vi € J, Suppy; C €

and

Z(pj =1, ©j GD(Qj).
jeJ
Let f € X, then f can be written as
F=>f, Vield fj=e¢if.
jeJ
Notice that for all j € J, f; is not necessarily a divergence free function.
Let ¢ >0 and let s € R. From (6.6)-(6.8) we know that

1 LE] 1 18 1 8
f [ Z I
jeJ
As a result, one has

[Ga+4)"s

Lr(Q) = jGZJH(Ml?I_AM)iSfj’LP(Q)

Sl (IR

Since for all j € J, the domain €}; is strictly star shaped with respect to one of its points,
then using (6.13) we have

|Gar+4)"s]

L?(Qy)

< N O flneo,)

jeJ
< O, p) el £l oo

LP(Q)
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with a constant C(€2,p) independent of p and f. As a result one has
T+ A is H < 0 s 90.
H( + ) L(X,) — C@pe

Thus as in the proof of Theorem 6.1, using [43, Lemma A2| we deduce that for all
f € D(4)

) Pl = Jim (5 7+45)"

pu——+00

(6.21)

This means that (6.20) hold for all f € D(A;). Using the dens1ty of D(4}) in X, we
deduce our result in X,. O

Remark 6.7. Notice that estimate (6.15) is also true if we replace A; by A,. However,
since the range of A is not dense in L% () it is not possible to apply Lemma A2 of
[43] to pass to the limit as p — oo.

6.2 Domains of fractional powers.

For all o € R, the map v — |[(A},)* v||Lr(q) is a norm on D((A},)*). This is due to the

fact that (cf. [73, Theorem 1.15.2, part (e)]), the operator Aj, has a bounded inverse and

thus for all a € C*, the operator (A;,)* is an isomorphism from D((A4;)%) to X,,.
Consider the space

V2(Q) = {ve X2 (Q); (v-m, L)y, =0, 1<j < J}, (6.22)

with X7 _(Q) is defined by (3.6). Thanks to the work of [12, 13] we know that, for
all v € V7 _(Q) the norm of ||v[|yy1.6(q) is equivalent to the norm |curlul|gr(q). The

following theorem characterizes the domain of (A;)%

Theorem 6.8. For all 1 < p < oo, D((AJ’D)%) = VI (Q) with equivalent norms. Fur-

thermore, for every u € D((A;)%), the norm ||(A;)%u\|Lp(Q) is a norm on D((A;)%)
which is equivalent to the norm ||curlw||pr(qy. In other words, there exists two constants

Cy and Cy such that for all u € D((AJ’D)%)

1 1
I(A4})2ullLr @) < Cilleurlul|pe ) < Cal(4)) 2wl Lr(q)
Proof. The goal is to prove the relation

DAL X,],, = VE(Q).

1/2

Thanks to Theorem 6.6 we know that that the pure imaginary powers of AJ’D are bounded
on X, and satisfy estimate (6.20). As a result thanks to Theorem 2.12 we have

D((4})2) = [D(4}); X,], -
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Consider now a function u € D(A}), set z = curlu and U = (u, 2). It is clear that
z € Hj(curl,Q) and using Lemma 2.1 we deduce that z € X} (Q) — WP(Q) and
U c X, x W'P(Q). On the other hand if u € X, thanks to [12, 13|, we know that
U € X, x [Hi(cur, Q)] < X, x W '2(Q). Next let u € D((A})2) then U €
X, x [WlP(Q), WbP(Q)]1 2 = X, x LP(Q). Thus using Lemma 2.1 we deduce that
u € VI (). This amount to say that

D((4})2) = VI _(Q). (6.23)

It remains to prove the second inclusion. First we recall that (X,)’ = X, and the
adjoint operator ((A;,)%)* is equal to (A;,)%. Observe that thanks to [73, Theorem
1.15.2, part (e)], since A;, has a bounded inverse, then for all 1 < p < oo, (A;))% is an
isomorphism from D((A/p)%) to X,. This means that for all FF € X there exists a
unique v € D((A;),)%) solution of

(Al))2v = F. (6.24)
As a result for all u € D(A}) we have

((4)Fu, Fx,x,

1
I(A)3ulx, =  sup
P P FeX, , F#0 ||F||Lp’(Q)
1 1
()3, (A7) 30)x,0x,,
= sup N
FeX,, F#0 HFHLP’(Q)

where v is the unique solution of (6.24) and X,/ is a closed subspace of L” (Q) equipped
with the norm of L¥ ().
As a result,

(A, v)x,0x,

1
I(4p)2ulx, = sup

1
'UED(A;,/Q), v#0 H (A;') 2 UHLP’(Q)

’ Jocurlu - curlﬁdw)

= sup —
vED(A;,/2),v7£0 H(Ap')QvHLp’(Q)

C(2,p) lullwrr - (6.25)

Now since D(A}) is dense in VI _(€2) one gets inequality (6.25) for all u € V¥ _(Q) and
then

IN

V2. (Q) = D((4))?)
and the result is proved. ]
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The following proposition shows an embedding of Sobolev type for the domains of
fractional powers of the Stokes operator with flux boundary conditions. This embedding
give us the LP — L? estimates for the corresponding homogeneous problem.

Proposition 6.9. For all1 < p < oo and for all0 < a < 1 we define f = max(a, 1 — «)
then
D((A;)a) — L%(Q) (6.26)
for all q such that:
. 3
(i) For1<p<%,q€ [p, ﬁ].
(ii) For p = %, q €1, +o0.
(iit) For p > %, q = +o0.
Moreover for such q, the following estimate holds

VueD((4,)"),  llullLye) < C(Qp) [(4)"ullLr @) (6.27)
Proof. As described in the proof of Theorem 6.8 we know that D((A})%) = [D(A}); X,] .

Moreover, we know that, [D(A}); Xp]a — [WP(Q); Lp(Q)]a = W2=2)P(Q). It is
clear that for 0 < @ < 1/2, we have 1 —a > «a and
20,
D((A})%) = W=P(Q).

Similarly, for 1/2 < o <1, we have @« > 1 — o and

D((4})%) <> D((4})'7%) = W?*P(Q).
Thus one has, forall 0 < a <1

D((A4})%) = D((4})'7%) = W?7P(q).

Now using the result of |2, Theorem 7.57] we deduce the Sobolev embedding (6.26) with
p and ¢ satisfying (i), (ii) and (iii). Finally, estimate (6.27) is a direct consequence of
the Sobolev embedding (6.26), since D((4;,)®) is equipped with the graph norm of the
operator (A})®. O

The following Corollary extends Proposition 6.9 to any real a such that 0 < o < 3/2p.
This result is similar to the result of Borchers and Miyakawa [19] who proved the same
result for the Stokes operator with Dirichlet boundary conditions in exterior domains for
1<p<3.

Corollary 6.10. for all 1 < p < oo and for all @ € R such that 0 < o < 3/2p the

following Sobolev embedding holds
1 1 2«
D((A))*) — LY(Q), —=-— ", 6.28
((Ap)%) () 3 (6.28)

Moreover for all w € D((A},)*) the following estimate holds

ulLa) < C(Q,p) [[(A,)ul Lr .- (6.29)
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Proof. First observe that for 0 < a < min(1,3/2p) the Sobolev embedding (6.28) is a
consequence of Proposition 6.9 part (i). Next, for any real o such that 0 < oo < 3/2p we
write o« = k 4+ 0, where k is a non negative integer and 0 < 6 < 1.

Next we set

= _ and —=——-—=, j=0,1,...., k. (630)

qjl_l — % and that g = q. Moreover, by assumptions on p and «

we have for j =0,1,.....k, 0 + j < 3/2p. As a consequence of Proposition 6.9 part (i) it
follows that

It is clear that L+ =
q;j

D((4})7) = L®(%)
and forall 1 <j <k
D(Afb__l) — L% (Q).
It thus follows that for all u € D((4})>) = NyenD((A,)™)

ull Loy < A5, ullpon-1) < - < H(Af;o)kUHLQO(Q) < [1(A) | Lr(ey- (6.31)

By density of D((A})>) in D((4},)%) on gets the Sobolev embeddings (6.28) and estimate
(6.31). Finally, estimate (6.29) is a direct consequence of (6.28). O

7 The time dependent Stokes problem

In this section we solve the time dependent Stokes Problem (1.1) with the boundary
condition (1.3) using the semi-group theory. As described above, due to the boundary
conditions (1.3) the Stokes operator coincides with the Laplace operator.

7.1 The homogeneous problem

Consider the problem:

9 _Au=0, divu=0 in Qx(0,7),
u-n=0, curluxn=0 on I'x(0,7), (7.1)
u(0) = ug in Q.

Usually in the Problem (7.1) where figures the constraint divu = 0 in 2, a gradient of
pressure appears. However, thanks to our boundary conditions, the pressure is constant
in our case. For this reason, the Problem (7.1) is equivalent to the homogeneous Stokes
problem

9u _ Au+Vr =0, divu =0 in Qx(0,7),
u-n =0, curlu xn=0 on I x(0,7), (7.2)
u(0) = uo in Q

We start with the following result for initial data in L5 -(Q) that follows easily from the
classiacl semi group theory for the operator A, on the space L% ().
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Theorem 7.1. Let ug € LE (S2), then Problem (7.1) has a unique solution u(t) satis-
fying

u € C([0, +oof, LE (22)) N C(]0, +oo[, D(Ay)) N (], +o0], LY (), (7.3)

u e CH(J0, +oof, D(AY)),  VEkEN, VeeN\{0}. (7.4)
Moreover we have the estimates
|u(®)|lzr@) < C1(2p) [[uollLr (o) (7.5)
— < /=" . .
|55 iy = 5 ol (7.6)
03 Qap
Jourtu(®)zno) < SO sl (77)
and 1
[w(®)llwzr) < Ca(S2,p) (1+ ;) lwoll L7 (02) (7.8)
for allt > 0.

Proof. Since the operator —A,, generates a bounded analytic semi-group (7'(t))i>0 on
L% (), the Problem (7.1) has a unique solution u(t) = T'(t)uo . Thanks to [30,
Chapter 2, Proposition 4.3] we know that ||T'(¢)||z(rz () < C1(€%p), where C1(€2, p) =
M; k1(£2,p) for some constant M; > 0. We recall that x1(€2, p) is the constant in (4.9).
As a result one has estimate (7.5). We also know thanks to [30, Chapter 2, Theorem
4.6] that this solution belongs to D(A,) thus one has (7.3). Now using the fact that
T'(t) up € D(A;°) and the same argument of [24, Chapitre 7, Theorem 7.5, Theorem 7.7]
one gets the regularity (7.4). We recall that D(A}°) = N,enD(A}).
Moreover, thanks to [30, Chapter 2, Theorem 4.6, page 101] we know that

02(va)

1A TOllr0) < =

where C5(Q2, p) = My k1(Q2, p) for some constant My > 0, which gives us estimate (7.6).
Next, to prove estimate (7.7) we proceed in the same way as in the proof of the estimate
(4.10) (see |5, Theorem 4.11] for the proof).

Since the norm of W2 (Q) is equivalent to the graph norm of the Stokes operator
A, one has estimate (7.8). O

Estimates (7.5) and (7.7) allow to deduce the following Corollary:

Corollary 7.2 (Weak Solutions for the Stokes Problem). Let ug € Lb _(€2) and u be the
unique solution of Problem (7.1) given by Theorem 7.1. Then w satisfies

V1<g<2, w e L90,T; WH(Q)) and 831: € L90,T; [Hg/(div, o, (7.9)
for all T > 0.
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Proof. Let u(t) be the unique solution of Problem (7.1). By hypothesis we know that
satisfies the estimates (7.5)-(7.8). Now thanks to Lemma 2.1 we know that

[w(®)llwrr) = lw®)llLe @) + carlu(t)]|pe o)

Thus one deduces directly that w € L(0,T; WP(Q)) for all 1 < ¢ < 2 and for all
0<T < oo )
Next, let us prove that % € L9(0,T; [H} (div,Q)]'), set

J
Z n, L)y, gradq]
7=1

It is clear that w(t) = wu(t) + Z}]:l(u(t) ‘n, 1>2jg/r;d qj. Moreover thanks to [12,
Theorem 4.4| we know that

1890 vy = 18 gy iy = [Tl < lullwrogay:

The last inequality comes from the fact (see [13, Lemma 4.2])
[{w-n, Dy,| < C(Q,p) [lullLr @
Thus %% = Au € L9(0,T; [H 8/ (div,Q)]") and the result is proved. O

We observe the following remark:

Remark 7.3. (i) In the Hilbertian case (ug € Lg’T(Q)), the properties (7.5)-(7.8) are
immediate. We will prove estimate (7.7). Observe that, thanks to Propositon 4.7 and
Remark 4.8, on LCQW(Q) we can express u(t) explicitly in the form

J +o00
) = Zaj gradq; + Zﬂk e Mtz (7.10)
j=1 k=1

where

o = /Quo-g?a/dq;d:c and Br = /QUO'defU-

As a result, using the fact that Aszp = Mg 25 and the fact that
/Q lcurl z; |2dz = X\ szHiz(Q) = Ak

one has

|lcurlw(t) HLQ(Q Zﬁz e 2N
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Finally, since
J +o00
lwollZe@ = 0 + > A
j=1 k=1

estimate (7.7) follows directly. Similarly one gets directly estimates (7.5)-(7.8). We recall
that (zx)r are eigenvectors for the Stokes operator associated to the eigenvalues (A\g)g
and they form with (grad qj)1<j<s an orthonormal basis for L;.(9) .

(ii) For p = 2, the solution u satisfies (see |11, Theorem 6.4])

w e L*0,T; H(Q)) and %’t‘ € L*(0,T; [H3(div, Q)] (7.11)

and
- — Hu(t)||2Lz(Q) + /Q|curlu(t)\2dx = 0.
In other words for p = 2, Corollary 7.2 still holds true for ¢ = 2 included.

We consider now the case where the initial data ug € X, (see (5.2) for the definition
of X)).

Theorem 7.4. Suppose that ug € X, and let w be the unique solution to Problem (7.1).
Then u satisfies the following:

u € C([0, 400, X,) N C(]0, +oof, D(A})) N C'(J0, +oo[, X ), (7.12)

u e C*(J0, +oof, D((4,)")),  Vk, LeN. (7.13)

Moreover, for all q € [p,o0), for all integers m > 0, n > 0 and for all p € (0, 1) there
exists a constant M > 0 such that the solution w satisfies, for all t > 0:

lw(t)|[poq) < Me 732010 jug|| 1), (7.14)
leurlu(t)|| gay < Me #8320V || o g (7.15)

and gm
|Gt ) < Mt D g g, (7.36)

where \1 is the first non zero eigenvalue of the Stokes operator defined above.

Proof. Applying the semi-group theory to the operator A;’D, one gets the existence and
uniqueness of a solution to the homogeneous Stokes Problem (7.1) given by wv(t) =
T'(t)x,uo and satisfying (7.12)-(7.13). We recall that (7'(t)x,)t>0 is the semi-group
generated by the Stokes operator with flux boundary conditions on X,. Moreover,
since X, C LL (€2), by the uniqueness of solution w in Theorem 7.1, we deduce that
v(t) = u(t) = T(t)ug, the unique solution to Problem (7.1). Let us prove estimates
(7.14)—(7.16). To this end observe first that, by Theorem 5.3 and to [12]|, we have:

S(—A},) =sup{ReX € o(—A,)} = -\ <0.
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As a result, thanks to [57, Chapitre 4, Theorem 4.3, page 118], there is a constant M > 0
such that for all 0 < p < A1, | T(t)x, llc(x,) < M r1(Q,p) e .

The estimates (7.14)—(7.16) follow for the cases where ¢ = p and m = 1,n = 0 or
m = 0,n = 0,1,2 using the classical semi-group theory.

Suppose that p # g, the proof is similar to the proof of [19, Corollary 4.6]. Let s € R
such that %(% - %) <s< % and set p% = %7 %5 It is clear that p < ¢ < po. Let u(t) be
the unique solution of Problem (7.1). Since for all ¢t > 0, u(t) € D((4},)>), then thanks
to Corollary 6.10, u(t) € D((A})°) — LP(Q). Now set a = 1/p= l/q € 10, 1], we can

1/p—1/po
easily verify that % =t 1_70‘. Thus u(t) € L1(2) and

lu@)llpa) < Cllwt)l|gro @) lu®)ply,
< C(AL) T (ol ge o) I T () uoll pfo
< Ce Mt lug| prq)- (7.17)
= Ce 321D |u | pp(q).- (7.18)

Estimate (7.17) follows from the fact that, (cf. [57, Chapter 2, Theorem 6.13, page 76]),
e Ht

H(A;u)a T(t)\XpHL(Xp) < Mk1(Q,p) —

" (7.19)

Next, let ug € X, N X, then curlu(t) € LY(2) and

1 1
leurlu(t)| L) < Cl(Ag)2u(t)|pa) = [I(Ag)2 T(t/2)T(t/2)uol Lo(o)
< Ce ™2 T(t/2)uol| Loy
C e~ HMy—1/24=3/2(1/p=1/q) | HLP(Q)-

IN

Now let ug € X, using the density of X, N X, in X, we know that there exists a
sequence (ug,,)m>0 in X, N X, that converges to ug in X,. For all m € N we set
U (t) = T'(t)uo,,, as a result the sequences (un (t))m>0 and (curl w,y,(t))m>0 converges
to u(t) and curlu(t) respectively in LP(§2), where u(t) = T(t)ug. On the other hand,
for all m,n € N one has

leurl(wn () = wm (1))l pa() < Ce 27320 Dy, — g, || po(o)-

Thus (curlw,,(t))m>0 is a Cauchy sequence in L7(Q2) and converges to curlu(t) in
L(€2). This means that curlu(t) € LY(Q2) and by passing to the limit as m — oo one
gets estimate (7.21).

Finally, using (7.12)-(7.13), we have for all m,n € N, aatm Ay € C*°((0,00), D(4})).
Thus gtm A"u(t) belongs to LI(€Q) and

= [|(AL) ™) Tt )ug | ey < C et MM =32A/p=1/D) |y | 1

H 8tm ‘ LY(Q)
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Using now the results of Theorem 7.4 we will extend estimates (7.5)-(7.8) and obtain
the following LP — L9 estimates

Theorem 7.5. Let 1 < p < q < oo andug € Lb (). The unique solution u to Problem
(7.1) given by Theorem 7.1 belongs to LI(Y) and satisfies, for all t > 0:

lu(t) — woll L) < Ce =MD g || Lo, (7.20)

with wo and wy are given by (1.13) and (1.12) respectively. Moreover, the following
estimates hold

lewrlu(t)|| Ly < Ce e 2AP=1D=12 g | g (7.21)

—pty—(m+n)—3/2(1/p—1 ~
o) < ekt (mtn)=3/2(1/p /q)”uOHLp(Q).

(7.22)

Vm,neN, m+n>0, Hg:nA"u(t)‘

Proof. By definition, ug = wo + o, with wy € K(2) and ug € X,. It follows that
the unique solution to Problem (7.1) given by Theorem 7.1 can be written in the form

u(t) = wq + T(t)’ﬂg, (7.23)

where T'(t)ug satisfies (7.12)-(7.16).

The case p = q follows directly from Theorem 7.1, so let us suppose that p £ ¢q. The
estimate (7.20) follows from (7.23) and (7.14).

Estimate (7.21) follows from (7.15) using that curlu(t) = curlwg +curl (T'(t)ug) =
curl (T'(t)uo).

Finally, for all m,n € N, such that m +n > 0 we have

8m n m-rn m-+n m-+n -~ m-+n ~
at—mA u(t) = AP Mu(t) = A wo + AJT(T(t)wg) = (A)™ ™ (T'(t)a).
As a result, using Theorem 7.4 one has estimate (7.22). O

Proof of Theorem 1.3. Theorem 1.3 immediately follows from Theorem 7.1 and Theorem
7.5. O

We may also use the analyticity of the semigroups generated by the operators B, and
Cp, proved in Section 4.2 and Section 4.3. We then deduce the following result, as we
did in Theorem 7.1.

Theorem 7.6. (i) For all ug € [Hg/(div, Q)] » the Problem (7.1) has a unique solution
u satisfying

u € C([0, +ool, [HY (div, Q)];,-) 1 C(0, +ool, D(B,)) N CH (0, +ool, [HE (div, ) ,),

(7.24)

u e C*(J0, +oo[, D(By)),  VkeN, Ve N (7.25)
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Moreover, for all ¢ > 0:

00 g e S OO 280 (7.26)
C(p)
< / .
H H[HP div,Q))’ t | O”[Hg (div,Q)) (7.27)
and ]

(i) For every ug € [T" (Q2)]5 the Problem (7.1) has a unique solution u satisfying

u € C([0, oo, [T (Q)];,.;) N C(10, +00[, D(Cp)) N C(J0, +ool, [T7 ()], ,), (7:29)
u e C¥(J0, +oo, D(CY)), VEkEN, VleN. (7.30)
Moreover, for all ¢ > 0:
||U(t)H[Tp/(Q)], < C(Qap) ||u0H[Tp/(Q)]I7 (731)
C(,p)

H H[Ti" ) < t HUOH[TPI(Q)}/. (732)

and 1
(D)l oo < O (1 + 1) ol - (7.33)

In the same way as we deduced Corollary 7.2, we deduce the following Corollary from
Theorem 7.6.

Corollary 7.7 (Very weak solutions for the homogeneous Stokes Problem). Let ug €

[Hp (div, Q)] ,, T < oo and let u be the unique solution of Problem (7.1) given by
Theorem 7.6, (i). Then w satisfies

Vgell,2), weLi0,T; LP(Q)) and %’t‘ € L0, T; [T” (Q)],,).  (7.34)

Proof. Using the semi-group theory we know that the solution u(t) € W1P(Q) for all
t > 0. As a result, using the interpolation inequality we have

lu®llzr@) < CQp) )l g 1) 5y 10 (7.35)

On the other hand, thanks to Corollary 4.14 we know that

||u(t)HW1’p(Q) = Hu(t)”[Hgl(diV,Q)]’ + ”Au(t)H[Hgl(diV,Q)]’

IN

1
(1 + ;) HuOHHg,(div,Q)]" (7.36)
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Moreover, thanks to the continuous embeddings [H gl (div, Q)] < W~1P(Q) and to the
semi-group theory we have

)l -0 < COD O g iy < COLP) [0l g e (737

As a result, putting together (7.35), (7.36) and (7.37) one gets

1\1/2
[u@®)llLr) < C(Q2,p) (1 + ;) 10l g1 (i 0

Thus, for every T' < oo and for every 1 < ¢ < 2, w € L1(0,T; LP(Q2)).

It remains to prove that %—1; € L1(0,T; [Tp/(Q)]fW). We proceed in a similar way as

in the proof of Corollary 7.2. We set
J —_—
a(t) = u(t) — > (u(t)-n, 1)s gradg].
j=1

It is clear that w(t) = wu(t) + Zjﬂ(u(t) ‘n, 1>zjgfr;d qj. Moreover thanks to [12,
Theorem 4.15] we know that

1Al gy = AUy = NullLr) < llullpeo):-
The last inequality comes from the fact (see [13, Lemma 4.2])
[{w-n, Ds;| < CQ,p) [lullLe )
Thus %‘ = Au e L0, T; [T? (Q)]') and the result is proved. O

We present now the remaining results for the homogeneous Stokes system with flux
conditions. As it was said in the Introduction, they are very similar, although with some
differences, to those for the problem without flux condition that are described just above.
As for the proofs, they are also very similar and actually simpler to those without flux
condition, reason for which we will not give all of them in detail.

Remark 7.8. By (7.12), the function w that is obtained in Theorem 7.4 solves Problem
(7.1) and also satisfies condition (1.5). Then, for all 7 € R, (u,7) is a solution of the
Stokes problem with flux (1.1), (1.3), (1.5).

Remark 7.9. Notice that the decay rates in the estimates (7.14)(7.16) for the solution
u(t) are exponential, and not algebraic as in (7.5)-(7.8) of Theorem 7.1.

Remark 7.10. For p = 2, the solution u can be written explicitly in the form

—+00
w(t) = Y Bre Mz, By Z/UO'del‘
k=1 £
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and the exponential decay with respect to time can be obtained directly. Moreover,
contrary to the case p # 2 one has

lu()ll 2 () < e 1ol g2 (). (7.38)

It is clear that estimate (7.38) yields a faster decay rate than (7.14). We recall that \;
is the first eigenvalue for the operator A}, and it is equal to % where C(Q2) is the
constant of the Poincaré-type inequality (4.8).

In our next Theorem we consider initial data ug belonging to Y, and to Z,,.

Theorem 7.11. (i) For all uyp € Y, the Problem (7.1) has a unique solution w satisfying

u € C([0, +o0[, Y,,) N C(]0, +o0], D(B;,)) N C*(]0, +oo, Y,), (7.39)
u e C¥(0, +oo, D(BY)),  Vk,LeN. (7.40)
Moreover there exists a constant C'(2, p) and a constant p > 0, such that, for all £ > 0:
t
||U( )H[HP div Q)]/ — C(Q p) o ||u0H[Hg/(diV,Q)}’7 (741)
< o
H H (HY (div, Q) (.) t HUOH[HS,(div,Q)]’ (7.42)
and
e Kt
||u(t)HW1’p(ﬂ) < C(va) T ||u0H[Hg/(diV,Q)]" (743)
(ii) For all ug € Z, the Problem (7.1) has a unique solution w satisfying
u € C([0, +o00[, Z,) N C(]0, 00|, D(C’I’,)) N C*(]0, +oo, Z,), (7.44)
u € C*(|0, +oo[, D(C))),  Vk,LEN. (7.45)
Moreover there exists a constant C'(Q2, p) and a constant p > 0, such that, for all ¢ > 0:
Hu(t)H[Tp Q) < C(,p) e it HUOH[TP/(Q)}H (7.46)
e Kt
H H vy = G2 ol (7.47)
and
—pt

[u(®)||r@) < C(2,p) (7.48)

7 ol gy

Proof. The theorem follows by the classical semigroup theory applied to the analytic
semigroups generated by the operators B}’7 and 01/7' O

Remark 7.12. By (7.39) and (7.45), the functions w obtained in Theorem 7.11 solve
Problem (7.1) and satisfy condition (1.5). Then, for all 7 € R, (u,7) is a solution of the
Stokes problem with flux (1.1), (1.3), (1.5).
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7.2 The inhomogeneous problem

Given the Cauchy-Problem:

{ 9u 4 Au(t)=flt) 0<t<T (7.49)

u(0) =0,

where —A is the infinitesimal generator of an analytic semi-group on a Banach space
X and fe€ LP(0,T; X), the analyticity of —A is not enough in general to ensure that
solutions to Problem (7.49) satisfy

u € WHP(0,T; X) N LP(0,T; D(A)). (7.50)

Although it is enough when X is a Hilbert space, (see [16, 66] for instance), in general it
is necessary to impose some further regularity condition on f such as Hélder continuity,
(see [57] for instance). However, using the concept of (-convexity and a perturbation
argument, the existence of a solution to Problem (7.49) satisfying (7.50), when the pure
imaginary powers of A satisfy estimate (2.10) is proved in [29, 43]. Moreover, [43, Theo-
rem 2.1] extends |29, Theorem 3.2] in two directions: First, the operator .4 may not have
bounded inverse and second, the maximal interval of time T may be infinite. In the case
of a Hilbert space it was proved in [47, 48| that the pure imaginary powers of a maximal
accretive operator are bounded and satisfy estimates of type (2.10).

For the sake of completeness we state the following theorem that is proved in [43] (cf.
Theorem 2.1).

Theorem 7.13. Let X be a (-convexr Banach space. Assume that0 < T < 00,1 <p < o0
and that A € E%.(X) for some K > 1,0 < 0 < 7/2 and £%(X) as in Definition 2.9.
Then for every f€ LP(0,T; X) there exists a unique solution w of the Cauchy-Problem
(7.49) satisfying the properties:

ue LP(0,Ty; D(A)), To<T if T<oo and Ty <T if T = oo,

ou
p .
T € LP(0,T; X)

and . . .
Ou ||p ,
o < »
/0 Hatde”/o [Au(®)|x dt < C/O I/t |5 dt
with C = C(p,0, K, X) independent of f and T'.

Let us consider now the non homogeneous Problem:

u _Au=f, divu =0 in Q% (0,7),
u-n =070, curlu xn =20 on I'x (0,7), (7.51)
(ut) mn, 1)y, =0, 1<j<J, te(0,7), '
u(0) =0 in Q,

where f € L9(0,T; X,) and 1 < p,q < o0.
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We treat now the Stokes problem with flux condition (1.1), (1.3), (1.5). Since the
system (7.51)—(1.5) is equivalent to the Stokes Problem with flux condition (1.1), (1.3),
(1.5), we deduce in that way the existence and maximal regularity of strong, weak and
very weak solution for the Stokes Problem with flux condition (1.1), (1.3), (1.5).

Theorem 7.14 (Strong Solutions for the inhomogeneous Stokes Problem with flux). Let
T € (0,00], 1 <p,q <oo. Forall f e LI0,T; X,), there exists a unique solution u of
(7.51) such that

u e L9(0,To; D(A4))), To<T if T <oo and Ty <T if T = o0, (7.52)
ou
5 € L0,T; X,) (7.53)

q
LP(Q

T ou T T
/ H— dt + / HAu(t)HqLP(Q) dt <C(p,q,9) / H.f(t)H%p(Q) dt. (7.54)
o 10t ) 0 0

and such that (uw, ) is a solution of the inhomogeneous Stokes Problem (1.1), (1.3)
(1.5) for all m € R.

Proof. The space X, is (-convex, and by Theorem 6.6 the pure imaginary powers of
the operators A;, are bounded in X,. It is then possible to apply Theorem 7.13 to the
operator A; itself in X, and Theorem 7.14 follows. O

Remark 7.15. The spaces Y, and Z,, are also (-convex, and by Theorem 6.6 the pure
imaginary powers of the operators Bz/v and C]’D are bounded in Y, and Z, respectively.
It is then possible to apply Theorem 7.13 to the operator Bj, and Cj, in Y, and Z).
We obtain in this way the existence, uniqueness and maxial regularity of weak and
very weak solutions for the Stokes problem with flux condition (1.1), (1.3) , (1.5). The
corresponding Theorems are very similar to Theorem 7.14 and we do not write their
statements in detail.
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