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Abstract

We study the existence of global weak solutions in a three-dimensional
time-dependent bounded domain for the incompressible Vlasov-Navier-
Stokes system which is coupled with two convection-diffusion equations
describing the air temperature and its water vapor mass fraction. This
newly introduced model describes respiratory aerosols in the human air-
ways when one takes into account the hygroscopic effects, also inducing
the presence of extra variables in the aerosol distribution function, tem-
perature and size. The mathematical description of these phenomena
leads us to make the assumption that the initial distribution of particles
does not contain arbitrarily small particles. The proof is based on a reg-
ularization and approximation strategy that we solve by deriving several
energy estimates, including ones with temperature and size.

1 Introduction

The motion of a dispersed phase made of small particles inside a fluid can be
described through a fluid-kinetic model (see [26]). The unknowns corresponding
to the fluid are the usual macroscopic quantities such as the velocity and pressure
while the dispersed phase is described by a distribution function. Under the so-
called thin spray hypothesis, [IT] proposes a model in which the fluid and kinetic
equations are coupled through a drag term. It depends on the fluid unknowns
as well as the distribution function and describes the energy and momentum
exchanges between the two phases.

Here, we focus on the variation of the size of the particles due to the evapo-
ration of the water they contain or, on the contrary, to the condensation of the
water vapor in the air around the particle. As in [21], we consider a fluid-kinetic
model that takes into account the variation of temperature of the fluid due to
the transport of the particles, whose own temperature can also vary. In the
kinetic part of the model, the aerosol distribution function has then not only
the usual time, space and velocity variable set, but also the particle size and
temperature, inducing new difficulties to be dealt with.



The model studied in this article describes the transport and deposition of
a therapeutic aerosol evolving in a Newtonian viscous incompressible fluid, the
air, in the first generations of the human bronchial tree. The study of this
phenomenon related to respiration began with [2] and [15] and the system we
analyze in this paper was presented in [6] in a fixed domain. Numerous works
have contributed to this study for several decades while taking into account var-
ious parameters and physical processes such as the compressibility or viscosity
of the fluid, the transport of the particles, the interaction between the particles
and the fluid or the walls, etc. But, up to our knowledge, the existence of a
solution taking into account the variation of the size and temperature of the
particles has not been studied yet.

Indeed, the following contributions all assume that the effects of the variation
of the size of the particles are negligible. In a first contribution to the case of a
compressible fluid, the local-in-time existence of classical solutions is proven in
[3]. The same kind of result is obtained by [22] for the Euler-Vlasov-Boltzmann
system. In [23], the authors prove the global existence of weak solutions to the
compressible Navier-Stokes-Vlasov-Fokker-Planck system. The global existence
of solutions around the equilibrium is studied in [9] and [20] and an asymptotic
analysis is conducted in [24]. More recently, under the assumption of existence
of local weak solutions, the study of a hydrodynamic limit for a system of the
type Navier-Stokes-Vlasov-Fokker-Planck in the compressible case is conducted
in [10].

The study of the Vlasov-Navier-Stokes system in the case of an incompress-
ible fluid began with [I] and [I7]. Existence of weak solutions is proven in [5]
in a periodic framework. This result is extended to a bounded domain by [27]
and then to a time-dependent bounded domain by [§]. In dimension two, [16]
proves the existence and stability of regular equilibria for the Vlasov-Navier-
Stokes system, and the uniqueness of weak solutions in the whole space or a
periodic domain is obtained in [I8]. More recently, the asymptotic behavior of
the weak solutions of the Vlasov-Navier-Stokes system in a periodic framework
in two or three dimensions is studied in [19].

In [13], the authors propose to simulate the variation of the particle size due
to the evaporation or condensation of the water thanks to a multi-fluid model
which relies on equations for the first and second moments of the distribution
function. Another static point of view is assumed in [2I] to tackle these hy-
groscopic effects: they are considered globally in space and are described by a
differential equation on the mass fraction of the water vapor in the air. This
model is made more precise in [6] by taking into account the fact that these
effects are local and time-dependent, and leads to the present study.

The current work is hence a natural continuation of the contributions above,
and especially of [8]. We follow the same penalization strategy (though another
classical approximation strategy) to account for the time-dependence of the do-
main when dealing with the Navier-Stokes equations. For the Vlasov equation,
we apply existence and stability results of DiPerna-Lions type (see [12]) which
the authors of [§] obtain. The approximation procedure requires to prove ex-
istence and uniqueness for convection-diffusion equations in a time-dependent



domain using strong compactness results from [25]. As opposed to [§], we were
not able to prove interpolation estimates on the moments of the distribution
function and therefore we have to assume that there exists a minimal radius
for the particles. This hypothesis consists in considering that all the spherical
particles are composed of a dry core with common radius (containing the drug)
that is surrounded by water. We prove that if all the particles at initial time
have this property, then the evaporation of water is not complete and the ra-
dius of any given particle remains greater than that of the dry core. It allows
to derive fruitful energy estimates linking all the unknowns and to use the same
arguments as in [g].

This article is organized as follows. We begin by presenting the model and
the main result, and describing the approximation strategy we implement. In
Section [3] we recover existence for the approximated system by a fixed-point
method, using the Schauder theorem. In order to invoke the latter, we recall
results on the Vlasov and Navier-Stokes equations and prove the existence and
uniqueness of the global solution to a convection-diffusion equation with Neu-
mann boundary condition in a time-dependent domain. Finally, the last section
consists in passing to the limit in the approximated problem in order to obtain
a solution to the initial one.

2 Presentation of the model

Let us first present the model we investigate in this paper. It extends the
model proposed in [6] to a time-dependent domain. Let 7 > 0 and Q C R* be
an open bounded domain with Lipschitz boundary. The variation of the spatial
domain is taken into account by means of a mapping A € €%(R, x R3;R3),
(t,z) — A(t,x) = Ay(x) such that, for all ¢ > 0, A; is a €'-diffeomorphism
and Ay = Idgs. For every 0 <t < 7, we set ; = A;(Qp) the bounded domain

at time ¢ and R
Q, = U {s} x Q..
0<s<t
For t = 7, we simply write Q= QT. Furthermore, let
= J {1} xo
o<t<r

and, for all ¢ € [0, 7], n; be the outgoing unit normal vector field of 9Q;. We
also use the Eulerian velocity w associated to the flow t — A;, defined by

Y(t,x) € [0,7] x R3, w(t, As(x)) = O A(L, ).

Without loss of generality, we assume that divy w = 0, so that the Jacobian
of the transformation A; does not depend on t and is therefore constant equal
to 1. Finally, we need to consider the phase space and its boundaries. For any
t € [0,7], let us set

I, = Q x R® x RY xR:, I, = Q, x R® x RY x RY,



Se=00 xR xRy xRy, Bp= [ {s} x 09, x R® xR} x RY,

0<s<t
I=0xR> xR, xR, S =T xR>xRL xR,

and
SE = {(t,z,v,1,T) € S, £(v — w(t,x)) - ny(z) > 0},

io = {(tvwvvara T) € ia (’U - w(t,w)) Ny = 0}7

The particles are composed of an active substance and water. More precisely,
we suppose that the active substance lies in a ball the radius of which, denoted
by 7drug > 0, does not change. We assume that this ball is surrounded by water
and the whole creates a ball of radius r. In particular, all the particles have a
radius greater than rg.ug. If we denote by, respectively, p, p., and pqrue the mass
densities of a particle, water and drug, the mass conservation at the microscopic
level writes

pr3 = pw(TS - Tgrug) + pdrllgrﬁrug'
In the rest of this work, we choose p,, = 1 and pgryg = 2. Consequently, the
radius dependent mass of a particle becomes, up to a multiplication by a positive
constant,
m(r) =1’ + i, (1)

In addition to the variation of radius, we consider that the temperature of the
particles may vary. Therefore, a particle is characterized at time ¢ > 0 by its po-
sition & € Q, its velocity v € R?, its radius r > Tdrug and its temperature 7' > 0.
Consequently, we describe the aerosol by a density function f (¢, x,v,r, T) which
solves the Vlasov-like equation

Of+v-Vaf +dive (Af) + 0,.(af) +0r(bf) =0 in I,

where A is the drag acceleration exerted by the air on the particles, a describes
the variation of the radii of the particles and b describes the variation of their
temperatures. We prescribe the following absorption condition:

f=0 oni_,

which means that all the particles reaching the physical boundary are deposited.

We classically assume the air to be a viscous Newtonian incompressible fluid
[7]. Tt can therefore be described by its pressure p(t,x) and velocity w(t, x),
which satisfy the incompressible Navier-Stokes equations, with constant mass
density and viscosity both taken equal to 1,

du+ (u-Va)u—+Vep—Agu=F inQ,

divgu =0 in Q,

where F' is the force applied by the aerosol on the fluid. We prescribe the
Dirichlet boundary condition:



The coupling terms A and F are given by the Stokes law [7] as

r

At,z,v,1r) = (u(t,x) —v)

3 3
T+ Tdrug

and
Flt,z) = - / r(ult, ) — ) f(t, @, 0,7, T).
R3><Rj_ ><]Rj_

The variation of the radius of a particle stems from the evaporation of the
water it contains or the condensation of the water vapor from the surrounding
air. If the water vapor mass fraction at the surface of the particle Y, gy (r, T') is
smaller than the water vapor mass fraction in the air Y'(¢, x), then a part of the
surrounding vapor condensates and the radius of the particle increases. In the
opposite case, a part of the water contained in the particle evaporates and the
radius decreases. More precisely, [6 formulas (6)—(13)] provide the following
expression for the function a, when all physical parameters are normalized:

Y(tv :13) - K},surf(Ta T)

a(t,z,r,T) = )
T

Note that, given the expression for Y, g in [0], we have Y, surf(Tdrug, -) = 0.

The evaporation and condensation of water also give rise to heat fluxes
between the air and the particles, which result in temperature variation. There
is also a convective heat flux. Again, [6] gives the following expression for b:

Y(t,z) = Yysut(r,T) O, x)—T
3 +

i

b(t,x,r,T) = " 2
where O is the air temperature.

The water vapor in the air is subject to transport phenomena and diffusion
and also interacts with the particles. Therefore, we assume that Y solves the

following convection-diffusion equation in €2

QY +u-VaY — divg (D,(0)V,Y) = _/ 2af

3 * *
R ><R+><]RJr

where D, (0©) is the diffusion coefficient of water vapor in the air at temperature
O. In fact, we can assume D,, = 1. Indeed, the following analysis remains true as
long as D, € L*°(R,) and D, is bounded from below by a positive constant, and
those assumptions are physically relevant in the temperature range for which
the model is expected to hold. Note that in [6], the numerical simulations lead
to a variation of D, of only 2%. We prescribe the Neumann boundary condition.

VY -n; =0 on T.

The variation of the air temperature is also described by a convection-
diffusion equation in €:

0O +u-Vy0 — A0 = (T —0)f,

3 * *
R ><]R+><]RJr



with the Neumann boundary condition:

Vz® -n, =0 onT.

To summarize, the system under study in this article is the following one:

Onf +v - Vaf +divy (T(u - v)f) 10, <Y1:ff)

T T
+aT(<Y_i“’S“rf+@_2T)f):o in 10,
r T
f=0 onfl_,
8tu+(u-Vw)u+pr—Awu:—/ r(u—v)f inQ,

3 * *
R3 xRy XRY
divyau =0 in ),

u=w onl,

(%Y +u- va — AmY + / Tf Y = / TYv.surffv
R3xR% xR? R3xR%Y xR%

VY -n; =0 on T.

80 +u-Vz0 — A0 + / rf @:/ T,
]R3><Rj_><]Rj_ ]R3><]Rj_><]Rj_

V20 -n;, =0 onT.
It is supplemented with initial conditions for f, w, Y, and ©:
FO,- ) = f™ in T,
u(0,-) = u™ in Q,
Y(0,) =Y™ in Qq,
0(0,-) = O™ in Q.

Remark 2.1. Note that, since f is nonnegative, solutions Y and © to the previ-
ous convection-diffusion equations satisfy, at least formally, the weak mazimum
principle. Since 0 <Y, qure < 1, we obtain 0 <Y <1 and © > 0 for all time

t € [0,7] if we assume 0 < Y™ < 1 and O™ > 0.



Let us now formally compute an energy equality relating the energy dissipa-
tion and the exchanges between the air and the particles. Recall the Reynolds
formula, for any real-valued function k& : Q — R,

Q Q 0

Followmg the argument in [8], we multiply . by u — w and 1ntegrate by
parts over (), for a fixed value of ¢t € [O 7]. Slmllarly7 we multiply by

m(r)|v|?/2 and integrate by parts over 1I,. Using (1 . @7 ., and ,

we obtain

3 )., |U|2+1//Ht(1"3+7'grug)v|2f+/ﬁt W“J“'z*///ﬁt’"'“”'zf
:%/ '+ // P 4 g IO S + / u(t) w(ﬂ—/ﬂoui”-wm)
v [ vaw) ] Vo T

#y Jl 0 o - o)

We assume that the water surrounding the active substance does not entirely
evaporate. Therefore, the radii of the particles are bounded from below by 7rg;yg-
This translates into the following assumption:

f('7'7'7’l"7') 207 a.er <rdrug- (15)

Therefore, if f is nonnegative, since 0 < Y}, surf, ¥ < 1, we have

W i, ’ ( )f //ﬁ, ’I“() )v,surf)f
< 1///\t 7“|’U, — ’U|2f ” Ldrig ///f

But, if we multiply by 7 and integrate over ﬁt, thanks to the absorption
condition ([3) and the Gronwall lemma, we obtain

//Htr3f§1, (16)

where the notation < indicates that the inequality holds up to a multiplicative
constant which can depend on 7, w, 7q;ue and the initial data. Using again



the absorption condition , we deduce from the previous estimations and the
Gronwall lemma again that

o [l [l ot wntanl s [ 19eup s fJ]e-opr<1an
Q, o, Q, i,

Let us now derive an estimate relating the air temperature and the particle
distribution We multiply @) by © and integrate by parts over Qt, for fixed
€ (0, 7). Similarly, we multiply (2 |I) by 73T?/2 and integrate by parts over Ht

Usmg @, ., ., and (14)), we get

3 ), |@|2+;//Htr3T2f+/§t |Vm@2+///ﬁtr|@—T|2f
§3///ﬁtrT2f+///ﬁtrTf+/Qo|@in|2+//nor3T2fi“.

Thanks to , the Cauchy-Schwarz inequality, and, the Gronwall lemma

yields
1
: |@|2+—// 7“3T2f+/A |vw@|2+//[ e -T2 <1,
Q, 2 J/m, o, i,

The previous estimates and the boundary conditions motivate the introduc-
tion of the following functional spaces. For p,q € [1,+00] and m € N, denote

LP(0, 7 W™1(€)) = {( measurable, [[C[l .o -.wm.a,)) < oo}

where we set

1<l zaorawmaany = £ = 1O Iwmaay

Lr(0,r)’
and
Vo = {peL*0,7H (), divap=0,0=0o0nT},
¥ = {pe? (), divae=0in, g =00nT, p(r) =0},

2 = {Ce? Q). (=0T, ((r)=0},

and, denoting by g the extension on [0, 7] x R? by zero of a function g defined
on 2, let

L>°(0,7; LP(I1;)) = {f measurable, f € L>(0,7; LP(R® x R® x R* x R%))},
W ={h e CHAX R x RY x RY), 1 =0 on ST U, 4(r) = 0}.
Let us now state the assumptions on the initial data.

Assumption 1. Y™ € L?(Q) and 0 < Y™ < 1 in Q.



Assumption 2. u'™ € L?(Q) and dive, u™ = 0.
Assumption 3. O™ € L*(Qp) and O™ > 0 in Q.
Assumption 4. f™ ¢ L>(Ily) is nonnegative, and for almost every r < Tdrug

fin(-, 7)) =0, and

: 1 1 on
(1 + 7%+ 3o + Y™ = Y g (T + r2) + 7| o |> i e LY(Iy).

Let us now define the notion of weak solution of the problem.

Definition 2.2. We say that a 4—typle.(u,1_/,®,_f) is a weak solution of the
system 7@ with initial data (w™, Y™, 0" ') if the following conditions
are satisfied. The distribution function must verify:

o feL®((0,7) x R* x R* x R%. x R%) N€([0, 7]; LP(R? x R* x R x RY))
for all p € [1,00),

o (1+ 4+ 7“3|'v|2)f € LOO(O,T;Ll(Ht)),

o« (Y~ Yiuut) (1 ! ) f e LL (D),

9 f € Lloc(A)

The ﬂuid quantities must satisfy:
o uc L=(0,7; L3(Q)) N L*(0,7; H (Q)),
o u—we,
o Y € L*(0,7; L3()) N L0, 7; H' (%)),
e O L=(0,7; L*(Q)) N L*(0,7; H(Q)).

Finally, the following weak formulations must hold for anyy € W', ¢ € ¥, and
CeZ:

L1 (oo Tav s 2w
11 T2+%

/// (Y Yoo (arw + iaw) + @;Taw)
- //H ), (9




/[(u-5t¢+(u®u):Vmw—un:wa)

Q

//@ (=Y 0,¢ + Cu- VoV + VoV - Val)

_ //Q ( /R 3XR1XRir<YU,smf—Y)f><+ /Q YTCE), (20

//@ (—O0C + (U - VO + VO - Vil)

://f2 (/WXR* . r(T—@)f><+/Qo@i“<(0,-). (21)

The main result of this paper can now be properly stated.

Theorem 2.3. Under Assumptions[2{4), there exists a weak solution to Problem

7(@) in the sense of Deﬁnition

We follow the same strategy as in [8]. Namely, we solve an approximated
system by a fixed-point procedure and recover a solution to the initial problem
through compactness properties.

In order to obtain similar estimates as the ones we formally derived above,
we need to ensure that f vanishes for radii below some positive value. Therefore,
we introduce a function n € €°°(R4) such that n =0 on [0, 74rug/2]) and n =1
on [rdrug, +00), with > 0.

To solve the Navier-Stokes equations in a cylindrical domain, we follow a
penalization procedure. We then use the Friedrichs approximation to solve the
equation. Let 7y, : L(R?) — {u € L*(R?), divy u = 0} be the Leray projection.
We choose NV € N and let Py be the orthogonal projection

Py : L*(R?) — Zn = {u € L*(R?)%, u(¢) = 0, V|§] > N},

where u denotes the Fourier transform of w. We also need to truncate the
right-hand side of , as in [§], to apply standard results for the Friedrichs
approximation. To preserve the energy estimate , we perform the same
truncation in . Let x € €°(R) be an odd, increasing, bounded function,
with 0 < x(v) < o for all v > 0. We write x(v) = (x(v1), x(v2), x(v3)) for any
v € R3. Furthermore, we also need to truncate the variation of temperature
that appears in in order to solve this equation.

Unfortunately, the penalization strategy used for solving the Navier-Stokes
equation does not preserve the boundary condition © = w. Therefore, we have

10



to modify the velocity field for the convection-diffusion equations solved by Y
and ©. For t € [0, 7], define the projection

ma, t L() = {u € H'(Q), divgu =0, up0, =0} .
We also need the sets
Ky ={(t.@) € Q, d((t.2),1) < 1/N},
where d(-,f) denotes the Euclidean distance to the boundary T, defined on

R+ X R3
We can then consider the following approximated problem:

Of+v-Vaof +divy (Gof) + 0y (Gof) + 07 (Gsf) =0 in I, (22)

Oru + Py7r,(divg (u @ u)) — Agu
+ NPym, (u—w)lg.) = PymF - in (0,7) x R®, (23)

divau=0  in (0,7) x R?, (24)
Y +2zn - VaY —AgY +¢Y =Sy in ﬁa (25)
0O+ 2N -Vao® —AgO+¢0=Sp i, (26)

where

F- / X —wyrnf,  zn=w+ o, (u—w)lk,),
R3><R1><JR1

c= / 7’77f7 SY == / K},surf Tnf
R3XRY xR Rdej_ xR

ST:/ TTnf, Gl:X(U—U)LTS,
R3 xR3 xRY r2 + (l;ug
Y-V, r 1 6-T
Gy = +MU7 Gs=Ca+t %n-

This system is completed with the boundary conditions for f, for Y,
and for ©. Furthermore, f, Y, © and u satisfy, respectively, the initial

conditions , , , and u(0) = PNF.
We make the same Assumption [2] on u'™ but need stronger assumptions on
the other initial data.

Assumption 5. f" ¢ L>(Ilp) is nonnegative and compactly supported and,
for almost every r < rarug, f (- 7,) =0, and

: 1 1 er —TJ\
1+T3+T3|U|2+ |Ym_Yv,surf‘ -+ = +g fm eLl(HO)'
r 72 r2

11



Assumption 6. Y ¢ Hl(QO) and 0 < Y™ <1 in Q.
Assumption 7. O € H'(Qy) and ©™ >0 in Q.
Existence of a solution for f with conditions , and , and

initial data satisfying Assumptions[2]and [5H{7]is obtained thanks to the Schauder
fixed-point theorem that we recall here in an appropriate setting [4].

Theorem 2.4. Let E be a real normed vector space and € a closed convex
nonempty subset of E. If A : € — € is a continuous map such that A(€) is a
precompact subset of E, then A has a fixed point.

In the following, we use

E={(u,Y,0) | ue L*(0,7; H' (R*) N €°([0,7]; L*(R?)),
Y € L*(0,7; H () n€°([0, 7]; L2 (%))
© € L*(0, 7 H () N €°([0,7]; L* (%)) }

and we first set
¢ —{(w,Y,0)c E|0<Y <1},

the real convex to which we apply the theorem being in fact a subset of %, as
described below.

The vector-space E is endowed with the following norm. Let v € L*(R?).
We define the norm ||.||; by, for all (u,Y,0) € E,

10, Y,0) = ¥ gy + 1Oy + s fosts s e

Note that thanks to 7, when dealing with the convergence of (u,,Y,,0,) in E,
we will only have to prove convergence of (uy )nen in L>(0,7; L?(B)) for a ball
B, as long as the sequence is bounded in L*(0, 7; L*(R?)).

Let us apply Theorem to the map A : ¥ — €, the image of a triplet
(u,Y,0) € € being the only triplet (u,Y, ) satisfying the following systems
of equations:

Ou + Py (divg(u ®@ u)) — Azu + NPy, ((’ﬁ — w)lﬁc) = Pym.Fy v,0,
(27)
diveuw =0, (28)
Wi—o = Pyu™  (29)

in (0,7) x R3,
Y + 28 ViV —AgY +¢puyvoY = Syfuyvos (30)
VoY -n, =0, (31)
Yo =Y™, (32)

12



and

00 + 2y Vi — ALO + cfuyyve(:) = ST fuv.e: (33)
Oj4=0 = O™, (35)
in (AZ, where f,, v, is the unique weak solution to the problem
Of +v - Vaf +divy (G1f) + 0r (Gaf) + 0r (Gsf) =0 on ﬁ, (36)
f=0 on¥, (37
f\t:o = fina (38)
with
F,veo = / X(v —u)rnfuye,
]R3><R*+><]R1
2N =w — T, ((a - w)]‘KN) )
cfu,Y,@ = / Tnf’u,Y,@a
]R?’x]Rj‘F xR
ST, fuvio = / TN fuy.0,
R3XR* xR’
SY,fu,Y,e = / Yv,surfr'r]fu,Y,e,
]R3><]Rj;_ xR%
r Y — Y, ur 1 e0-T
G1 :X(’Ll,—’lj)ai/r]37 G2: 7’f,’7’ G3:7G2+X(72)77
r +Tdrug r r r

The rest of this article is dedicated to the proof of Theorem [2.3] First,
we recall the results obtained in [§] regarding the Vlasov equation in a time-
dependent domain with boundary condition and its consequences. Then we
briefly recall that Problem 7 has a unique strong solution and show that
this solution is also the unique solution in a less regular setting. We continue
by tackling both convection-diffusion problems 7 and f. Our
approach relies on a change of variable in order to work over a fixed domain
and we use a standard approximation procedure to prove the existence and
uniqueness of a solution to the problem over a fixed domain. We can then apply
Theorem to A thanks to compactness results of Aubin-Lions type [25] in
a time-dependent framework. Finally, we use compactness again to prove the
existence of a solution for a slightly modified version of 77 where 7 still
appears, and the DiPerna-Lions theory to get rid of this truncation.

13



3 Proof of Theorem 2.3

3.1 Study of the Vlasov equation

Let (u,Y,0) € €. The following result is an immediate consequence of
Theorem 3.1, Proposition 3.2 and Remark 3.3 of [g].

~

Theorem 3.1. Problem 7(@) has a unique weak solution f, y.e € L°(II)
in the sense of Definition|2.4. Moreover, fyy,e € €°([0,7]; L} (R*xR?xR% x

loc

R%)) for all 1 < p < oco. The trace of fuy,e on X is well-defined as the unique

elementyf € Loo(fl) such that, for all test functions ¥ € 2(RxR3>xR*xRxR),
all B € €1 (R), and all 0 <ty < t; <,

/t 1 / [ B1) 0 +0- Vit + G - D+ Gady + Gadr )
- / 1 //H (F8(f) — B (dive G + 8,Ga + O7G)
- / BUF(t2))b(t) — / B(f(t0))b(to)
I, I,

+/ /Ztﬂ(mm ‘.

Furthermore, f is nonnegative, so is vf, f is compactly supported, and
Hfu’Yv@HLoo(o,T;Lp(R3xRMR;xR;)) S ||meLP(H0)' (39)

We also have ST.f, v o, SV, fu v.o: Cluy.e € €°([0,7]; LP(Q)) for all p € [1,+00)
and, for all p € [1,400],

||ST7fu,Y,@ ||L°C(0,T;Lp(gt)) N HfinHL”(Ho) ’ (40)
HSY,fu,Y,eHLoo(o,r;Lp(Qt)) S HfinHLP(Ho)’ (41)
and .
||Cfu,Y-,f—>HLOO(O,T;LT’(Qt)) 54 ’ fm Lo(ly) - (42)
Finally, Fyye € €°([0,7]; L*(R*)) and
1Fuv.0ll Lo o,z S 17 2201y - (43)

Remark 3.2. Let us be more accurate with respect to the multiplicative constant
appearing in . It depends on p, T, Tdrug, ||77;“||L°°(]R)7 HVYU’SMfHLOO(]Rj_XRj_)
and ”X/”LOO(]R)' Therefore, we need to be vigilant when choosing a sequence of
truncations (Xn)nen in Subsection .
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Remark 3.3. The fact that the solution f remains compactly supported comes
from the fact that G1,Ga, Gs € L>=((0,7) x R® x R? x R xRY). It is a standard
result that the size of the support only depends on the initial datum and the
LY0,7; L°(R3 x R x R* x R%)) norm of G1,G2,G3. The only parameter
inwvolved in the bounds @f that is of interest is the size of the support of
f, and therefore the L> norms of |G1| + |G2| + |Gs].

3.2 Study of the approximated Navier-Stokes equations
Let u™™ € L*(R?) such that div, «'™ = 0 and let F € €°([0,7]; L*(R?)). Our

focus in this section is the following problem on (0,7) x R®:
Oru + PN’]TL(diVm(u X u)) — Agu + NPy, ((u — w)lﬁc) = PynLF, (44)
dive u =0, (45)
U\ t=0 = PNuin. (46)

In this section, <x will denote an inequality up to a multiplicative constant
which can depend on 7, w and N. Applying the Cauchy-Lipschitz theorem and
the standard procedure to obtain the energy estimates leads to the following

result.

Theorem 3.4. Problem 7(@ has a unique solution u € €*([0,7]; FN).
Furthermore, for all t € [0, 7],

in
u

t
2 2 2 2
O qey + | 170000y ds S0 15 [ gy + 1y (47)

and

2 2 2
10ewll T2 (0,m xr2y + IVaUllpo 0,7 2(m2)) + 120,502 (00
in||2 2
Sn 1A u |L2(]R3) F 1F 720,y xRy - (48)

We also use a uniqueness result for weaker solutions of 7 with respect
to the time variable.

Definition 3.5. We say that u,. € €([0,7]; L1,.(R*) N L2(0,7; Fn) is a weak-

loc

in-time solution of 7(@ if, for all p € 2((0,7) x R?) such that divg ¢ = 0,

/ /3 (—uy - Opp + Py7p (divg (U @ uy)) - 0 + Vatts : Vo)
0o Jr

+A o NPnT ((u*—w)lﬁc) ¢:A /R3 PN’]TL(F)-QO, (49)

with u,(0) = Pyu'™ and divg . = 0.

Theorem 3.6. The solution u € €*([0,7]; Fn) given by Theorem is the
only weak-in-time solution of f@) in the sense of Definition|3.5,

This results stems from Definition|3.5|and the derivation of a standard energy
estimate.
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3.3 Study of the convection-diffusion equations

Note that the equations on Y and © display the same structure. Therefore,
we consider a more general framework covering both cases. Let V'™ € H(€),
z € L=(0,T; Hl(Qt)) such that divy z = 0 and 2z ,9q, = w,aq, for almost every

€ (0,7). Let ¢ € L>=(0,7;L*(Q)) and S € Lz(ﬁ) such that ¢ and S are
nonnegative.

This section is dedicated to solving the problem

OV +2-VaV—AgV+cV=_5 in ), (50)
VeV -n; =0 onT, (51)
V(0,-) = Vn in Q. (52)

The notion of weak solution of this problem is defined as follows.

Definition 3.7. We say that V € €°([0, 7]; LQ(Qt))ﬁLQ(O 7 HY(Q)) is a weak
solution of (@) (.) if V(0) = V™ and, for all ¢ € ‘51( ), for allt € (0,7),

/Qt V(t)C(t)—/ Ving(o //Q va<+/ B(V(s), g(s);s)_/ﬁt S¢, (53)

where B is the time-dependent bilinear form defined, for all (vy,ve) € H*(94)?
and almost every t € (0,7), by

B(vi,v9;t) = / (Vgv1 - Vgve + 022(t) - Vv + c(t)vive) .
Q,

We will prove the following result.

Theorem 3.8. Problem (@) @ has a unique weak solution V' in the sense
of Deﬁmtzon . Furthermore, V' satisfies the weak mazimum principle: if yin
18 nonnegative on Qq, then V is nonnegative on 0. Moreover, for all t € (0,71),

t
9 2 in||2 2
VOlay 2 [ 19V 02 [ eV 1V o 181520 69
Finally, for all ¢ € @(ﬁ),
OV S (V™ Py + I81Es 0y
X (1 + ||z||Loo(07T;Lz(Qt)) + ||CHL00(0,T;L4(Qt))> Il 220, ms12(02,) >+ (55)

where (-,-) denotes the duality bracket 2'(Q)-2().

In order to prove this theorem, we perform a change of variable so as to work
in a fixed domain. For ¢t € (0,7) and y € Qo, let

Vo(t7y) = V(tht(y))a Zo(t’y) = z(tht(y))a
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wO (t7 y) = w(tu At (y))7 CO (t, y) = C(t, ~At (y))a
SOt,y) = S(t, A(y)),  J(t,y) = Cof (V4 Ay)), D(t,y)=J(t,y)"J(t,y),

and consider the problem on (0,7) x g

VO + (2° — w®) - JVLVO — divy (DV, V) + VO = 5°, (56)
DV,V° - ny =0, (57)
Vo,)=vin. o (58)

Definition 3.9. We say that V' € €°(]0,7]; L*(Q)) N L*(0, 7; H*(Q0)) such
that 0V € L*(0,7; H' (Q)’) is a weak solution to Problem 7@ if VO(0) =
V™ and, for all ¢ € €1 (Q), for any t € (0,7),

[ovo [ [ rorecos- [ [ so e

where (-,-)1 denotes the duality bracket H*(Qq)' ~H'(Qo) and B is the time-
dependent bilinear form defined, for all (vi,vs) € H*(Qo)* and almost every

€ (0,7), by

BY(vy,v9;t) = / [D(t)Vyv1 - Vyva 4+ va(2° — w®)(t) - J(t)Vyv1 4+ (t)vyva)].
Qo

Note that div, J = 0 and that div, w = 0 implies that det J = 1 as well as
divy (JTw") = 0. Therefore, by a change of variable, one can easily check that
V is a weak solution of Problem 1' in the sense of Definition if and
only if V? is a weak solution of Problem 1) in the sense of Deﬁnition

Let us now focus on Problem 7. In order to prove the existence
of a weak solution, we follow the steps of [14], which deals with the Dirichlet
boundary condition rather than the Neumann one, and use a Galerkin approxi-
mation. Let (v,)nen be an orthogonal basis of H*(Q) such that (v,,)nen is an
orthonormal basis of L*(€) and, for all n € N, let H,, = Span(v, ..., v,). Let
n € N. By the linear Cauchy-Lipschitz theorem, there exists a unique solution
V9 e Wwh*(0,7;H,) to the problem

Vv + B (VY (1), vk t) :/ SOy, ae. t € (0,7),Vk € [0,n] (60)
Qo

V’I’?‘t:O = PHn Vin' (61)

Qo

We write

Voty) = g (toe(y).
k=0

Then, if we multiply by ¢i, sum over k for each k and integrate on (0, ),
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for t € (0,7), we get

t
/ / (V20,V) + V(2" —w®) - IV, V2 + DV, VY -V, V) + V2 P)
0 JQo

t
= / SovY.
0 Jo
First note that

t
0 o L0002 1.0 2
L veove = S0 e - 5 1O,

Furthermore, for almost every t € (0, 7),

/Q VO(20 — w?) - IV, VO = / VOP(20 — w) - Jng
0

0

- / V(2" —w®) - IV, V) — / [VO12(divy J) - (2° — w?)
Qo Qo

- / VIR T(JTV, (20 — w). (62)
Qo
Since divy J =0 and

Te(JTVy (2" — w’)) = Tr[Cof (VyAr(y)) Va2 — w)(t, Ai(y)) Vy A (y)]
1

= Ty Ay ez W)t Ady) =0,

we deduce from that
VO(2" —w®) - IV, V0 =0.
Qo

Finally, noticing that (¢, y) — o (J(t,y)) is a continuous map from [0, 7] x Qq to

R3*3 and since (0,7) x Qp is compact and det.J = 1, there exists a > 0 such

that . .
| [ oovvewviza [ [ w,vee,
0 Qg 0 Q0

Therefore,

t t
||v,9<t>||;(90)+za// |vyV£|2+2// VO
0 Qo 0 Q0
in||2 0|2 ‘ 0 2
<V iy + 15 W oo * [ 1265,

and by Gronwall’s lemma,
t t
VO oy +20 [ IVl +2 [ [ MR <1 69
0
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where the underlying constant depends on V'™ and S. Thus, there exists V° €
L>=(0,7; L*(Q0)) N L%(0,7; H'(Qp)) such that, up to a subsequence, V0 — V°
and V, V! — V,V° weakly in L*((0,7) x Q) and V) — V° weakly-* in
1°(0, 75 L2(9)).

In order to take the limit n — +o0 in 7, we prove that (0;V.)),en
is bounded in L?(0,7; H'(Qp)"). Let v € H*(Qp). Applying (60) for n € N and
almost every t € (0, 7) yields

AV, ), | = ‘ / OVOPy v
Qo

< DV, VOV, (Py,v)

/QO S0Py, v)| .

+

/ (P, 0)JT (20 — w®) - V, V0
Qo

Qo

+ +

/ VO Py, v)
Qo

Since

/ (P, 0)JT (2 — w®) - V, V0
Qo

SV V20 12° = w0l ) ol ) -

we get, thanks to and the fact that 2° w" € L>(0,7; H'(Qp)) and ¢ €
L>=(0,7; LY (Q0)),

T 2 T 2 2
L 10V ey S [ 1908 12° = 0 e
T 2 2 2
[ DT g+ Ve iy + 5% e < 2

Therefore, up to a subsequence, (9;V."),cn converges weakly in L2(0, 7; H'(€)")
to 0;V°. We deduce from this that V € €°([0,7]; L*(Q0))-

We can now pass to the limit in (60)—(61) in a similar way as in [I4] and
prove the existence of a solution to Problem 7. To obtain its unique-
ness, we begin by showing that V° satisfies the maximum principle. After an
approximation procedure, we can choose ¢ as the nonpositive part of V°, which
we write (V)™ in . For all t € (0,7), we have

t t
(R O] /. +2/ / 1V0<0\vavo\2+2/ / Lyoco VO
0 QO 0 QO

<NV Noagon = | [ s,

where 14 denotes the characteristic function of a subset A C €. Since, here,
vin % and SO are nonnegative, this yields V° > 0. The uniqueness of the weak

solution to (56)—(58) follows.
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Estimate can be obtained by taking ( =V in (3] and applying Gron-
wall’s lemma. For , we can apply to ¢ € 2(Q) and reason similarly to
what we have done for 9,V above, except for the following term, for which we

write

‘/ﬁ x va‘ < N2l 0,22 20 IV 220, (00 1€ L2 0,732 520)) -

This concludes the proof of Theorem

3.4 Application of the Schauder theorem

Thanks to the results stated in the previous sections, we can check that the
map A defined by (27)—(35) satisfies the hypotheses of the Schauder fixed-point
theorem. From Theorems[3.1] 34 and [3:8 we deduce that A is well-defined and
that there exists a constant C' > 0 depending only on w, N, x and the initial
data, such that

Y(u,Y,0) € B,  |A(w,Y,0)],<C.

Step 1 — A is compact
Let (uy, Yy, Opn)nen be a bounded sequence of (E, ||.|| ;). Let

('lfj,\;l, Yna Gn)nEN = (A(unv Yna en))neN

and let (f)nen be the sequence of solutions to the corresponding Vlasov equa-

tions. Thanks to Remark a there exists a compact of Q x R? x Ry x R4
that contains all the supports of the functions f,,. The bounds — are
therefore uniform with respect to n € N.

The convergence, up to a subsequence, of (u,)nen is a consequence of the
Arzela-Ascoli theorem, which we apply in €°([0, 7]; L?(B)) for any closed ball
B of R®. The sequence is indeed uniformly equicontinuous thanks to the bound
and the fact that, for all ¢ € €°([0,7]; L*(B)),

2 2
Vi1, t2 € (0,7), lellzzpy < lt2 = tal 10eell 20,7y xr2) -

Moreover, for all t € [0,7], (w,(t))nen is precompact in L?(B) thanks to the
Rellich-Kondrachov theorem. Then there exists u € €°([0,7]; L3 .(R?)) such
that the sequence (0, )nen converges to u in €°([0,7]; L?(B)) for any closed
ball B of R®. Thanks to Estimates and and the monotone conver-
gence theorem, @ belongs to L>(0, 7; L?(R?)). Then the equicontinuity of the
sequence (U, )nen ensures that u € €°([0,7]; L*(R?)). Furthermore, Estimate
shows that (Vzu,)nen is bounded in L?((0,7) x R?) and therefore, up to
a subsequence, it converges weakly to Vzu in L*((0,7) x R*). The weak lower
semi-continuity of |||l ;2 r)xgsy then implies that w € L*(0,7; H'(R?)). Fi-
nally, we prove that (@, ),en converges to w in E. For any R > 0, if we denote
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by Bpr the ball of R? centered at 0 and of radius R, we have, for all ¢ € [0, 7],

1(@(t) = U ()Y oy < NT(E) = U (O] 12,00 1] 25
+ () = @n ()l 2 goy 12> 21| 2 oy

Thanks to Estimate and the fact that v € L?(R®), we deduce from this
that

li w,, (t =0.
3 IO = O
We now deal with the convergence of (?n)neN, the case of (é;)neN being
completely similar. We begin by noticing that thanks to Theorem 3.8 for all
n € N, Y, is nonnegative and, using the the same argument, since Y, surr < 1,

we can prove that ifv < 1. In order to get compactness, we apply an Aubin—
Llons-type result due to [25] Corollary 1]. Indeed, thanks to the bounds

and Yo )nen 1s bounded in L*(0,7; H'(Q;)). And Wlth , . and
, for all s _@( ), we obtain

‘<atYmC>‘ SN ||C||L2(0,T;H2(Qt))'

This allows to state that, up to a subsequence, (if;)neN converges in LQ(Q).

In conclusion, we have obtained that, up to a subsequence, (U, Y5, Oy )nen
converges in (E, ||.||z)-

Step 2 — A is continuous

Let (wy, Yy, ©p)nen be a sequence of E converging towards (u,Y,0). It is
enough to prove that, from any subsequence of

(@, Y, On)nen = (A(tn, Y, ©) ) nen,

we can extract a subsequence which converges to (@,Y,0) = A(u,Y,0) in
E. TFor the sake of clarity, we will not modify the indices when dealing with
subsequences. The compactness of A ensures that (u,, Yy, ©p)nen converges to
(U,H,Z) in E up to a subsequence.

The convergences of (U, )nen in €°([0, 7] x L. (R?)) and in w-L?((0, 7) x R?)
provide that, with standard arguments, we can take the limit n — +oc in all the
terms appearing in , except the one on the right-hand side. For this term,
Estimate ensures that, up to a subsequence, (f,)nen converges weakly-x in
L>°((0,7) x R* xR* x R% xR% ) and weakly in LP((0,7) x R® x R* x R% xR ) for
all p € (1,00). Furthermore, the convergence of (u,,Y,,0,) in E provides the
convergences of (Y, )nen and (O, )pen in L2(€). With this, we can take the limit
n — +oo in . The uniqueness of the weak solution, given by Theorem
yields that the limit of (fy,)nen is fu,yv,0. In turn, this results to the convergence
of the right-hand side term in and, thanks to the uniqueness of the weak-
in-time solution proved in Theorem we obtain that the whole sequence
(W )nen converges to U = u in €°([0, 7-] LY (R?)).
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We get the convergence in L2 (ﬁ) of (if;)neN and ((:)vn)neN towards, respec-
tively, Z =Y and H = O in a similar way. As a conclusion, A is continuous.

Step 3 — Conclusion

Finally, we can apply Theorem [2:4] to the map A restricted to the set
¢ = {(U7Y7 9) €Y, H(ua@vY)HE < 0}7

where C' > 0 has been defined at the beginning of this section. We obtain the
existence of (u,Y,0) € ¢’ such that A(u,Y,0) = (u,Y,0).

3.5 Back to the initial system

Let uirf, Yn @i, f* satisfy Assumptions .
Let (Y,,")nen be a sequence of H' () that converges to Y™ in L*(Qp) and
such that 0 <Y " <1 and ||Y,;n||L2(QO) < ||Y‘HHL2(QO) for all n € N. Similarly,

let (©),cn be a nonnegative sequence of H'()) that converges to ©™ and
such that H@‘Ti1 ‘LQ(QO) < H@i“ ’LQ(QU) for all n € N. Finally, let (f"),en be
a nonnegative sequence of L% (Ily) such that, for all n € N, f,, is compactly
supported and fi* € L>(0,7; LP(I1;)) and such that (f,).en converges to f™
in LP(IIy) for all p € [1,00) and w*-L*(IIp). We also assume that, for all n € N,
fin(. ., r,-) =0 for almost every r € [0, Tdrug)- Lastly, we choose f, so that

(EES PRI A PR (64)

S e (65)
Jreere < [ e (66)
I v < ] wrsn (67
//H T //H T (68)

Let (xn)nen be a sequence of truncation functions satisfying the same hy-
potheses as x in Section [2] Additionally, we suppose that, for all n € N,
IXnll gy < n, 0 < X, <1, and for all v € R, |x,(v)] < v. Finally, we

assume that X (_n41/nn—1/n] = 1d[—n+1/nn—1/n SO that (Xn)nen converges
uniformly to Idg.

Using the results of Subsection for all n € N there exist u,, Yy, On, fn
weakly solving the system

8tfn +v- V:z:fn +divv(Gl,nfn) + ar(GQ,nfn) + aT(G3,nfn) =0 on ﬁa (69)

fn=0 on X7, (70)
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Oty + Porr (dive (un @ up)) — Agtty + nPyr, ((w, — w)lg,)

. / (v —w,)  in (0,7) x R?, (71
R3 xR’jerj

divgu, =0  in (0,7) x R, (72)
aiEYvn +zp - van - AmYn - / Tn(Yv,surf - Yn)fn in ﬁa (73)
R3><]Rj_ xR
VY, n;=0 on f, (74)
O + 2n - VaOp — A0, = / m(T—0,)fn inQ, (75
R3><]R1 xRy
VeOn-my =0 onT, (76)
where
zZn =w — 7o, (U, —w)lk,),
?n - Yv sur
Gl,n = Xn(un - U)%y G2,n = 77f
72 + d;ug r
and L
0, T
G3,n = G2,n + 7"2 n.

Moreover, these solutions satisfy the initial conditions
u,(0) = Pu™, Y, (0) =YX, ©,0) =0 f(0) =fr

Remark 3.10. Note that, thanks to Theorem u, € €H[0,7];. %) is a
strong solution of the regqularized Navier-Stokes equations.

Thanks to Theorem [3.I] Remark [3.2] and Assumption [64] we have

1l poo ity S 0N oo 1y S 1

~

Therefore, there exists f € L°°(II) such that, up to a subsequence, (fy,)nen con-
verges to f weakly-* in L”(ﬁ). Another consequence of 1) is the convergence
of (fn)nen weakly in LI(0,7; LP(IT;)) for all 1 < p,q < co. In particular, we
have f > 0.

Estimate on u,, is no longer satisfactory since it depends on n. We are
thus led to write an energy estimate such as . Multiplying by u,, and
integrating over (0,¢) x R? for t € (0, 7) yields

1 2 ' : '
3 N @ Eagasy + [ IVatnlogeny 0 [ [ 1.0 = w0) - u
0 0 JR3

t
_ 1 2
= / // N faXn(V — Up) - Uy + 9 HP”umHL2(R3) )
0 R3XR3 xR} XR%
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Furthermore, thanks to the stability of the renormalized solutions of the Vlasov
equation, due to the DiPerna-Lions theory [12], we can deal with the Vlasov
equation as if its coefficients and f,, were smooth. For more details, the reader
can refer to [19, Remark 3.1]. Then, multiplying by (3 + rgrug)|v|2/2 and

integrating over ﬁt leads to

L 0 st < ] ensoxatn—o-ves [ s,
) MG

because fr, Y, and Y, st are nonnegative, Yy, Y, st < 1 and f g = 0.
Summing these inequalities, we obtain

1
1O+ 5 [ 07 4ot [ 190
+n/ / lﬁc(un—w)-un—i—///A M fax (v —uy) - (v —uy)
0 JR3 114
2 Ling2 1 3 3 2 rin
S 3 . T|’U| nfn + 5 ||u HL2(R3) + 3 (7’ +Tdrug)‘v| f
I, 2 2 JJ1,

Since x(v) - v > 0 for all v, we only need to replace the unsigned term

t t
n/ / 1. (up —w) - uy by n/ / 1., — w|?.
0 Jr3 0 JRs

We proceed in the same way as [§]. By multiplying (71)) by P,w and integrating
over (0,t) x R?, we get

_n/ /R3 ae( —w)~w:/ un(t)-w(t)—/ ui,?-w(o)
//Ru” at'“’*/ | Vattn s PaVaw
+/0 /]R3 (divg(u, @ u,)) - w
i /ot ////szR?»xRixR: PO foXn (0 = ) - Prw. (77)

We then use Cauchy-Swcharz’s and Young’s inequalities, as well as the fact that
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IXn(2)]> < Xn(2) - 2 for all z € R?, to find, by summing (??) and (77)),

1 ) 1
@y + 5 | 00+ rhagioPss

1 t t
+§/ ||unn|\2L2(R3)+”/ / 1.
0 0 JR3
1
+ 5 ‘//‘/A 7W?ann(v - un) : (’U - un) fs L. (78)
1

Therefore, (w,)nen is bounded in L>(0, 7; L?(R3)) N L?(0,7; H*(R?)) and there
exists u € L>(0,7; L*(R*)) N L?(0,7; H'(R?)) such that, up to a subsequence,
(Wp)nen converges to w in w-L(0,7; H'(R?)) and w*-L>(0, 7; L*(R?)).

We also need a new estimate for (©,),en. After an approximation proce-
dure, we can take ¢ = ©,1j4 in and obtain

u, —wl|?

t
100() 20 +2 / IV20ul) +2 ///H (O — T)Ounf

o in
= |7,

2
200

Furthermore, multiplying |@) by r3T? and integrating over ﬁt yields, thanks
to the boundary condition (70) and the fact that 0 <Y,,,Y, ¢urt < 1 and f, >0,

//HtTBTzfn(t) SG///lﬁtrTQUfn+4///litTTnf”

Summing these inequalities leads to
2
1040y + ] #7250

t

2 [ IVl +2 [|] rlon-TPuf,
0 I

<6 ﬂ T fn + 4 ///A T fn + // T2
11, II, IIo

+2///ﬁt T [Xn(On —T) — (©n, — )| nfn. (79)

As in the introduction, we deal with the first two terms of the right-hand side
by ensuring, thanks to the Gronwall lemma again, that

//H R GRS (80)
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Since [xn(©n —T) — (0, —T)| < 2|0, — T|lj0,—7|>n—1/» and thanks to the
Young inequality and the definition of 1, we also have

///m 1T [xn(©n = T) = (O, — T nf
SQ/]]l‘ﬁtrT|@—T|nfn
rdig ///ﬁ 3T f, + ;///ﬁ 7|0, — T*nfn. (81)

//Ht T2 f, <1, (82)

thanks to the Gronwall lemma again. Note that by a straightforward application
of Fatou’s lemma, and yield

//117‘3T2f<oo, //Hr?’f<oo.

As a conclusion, we can write

<

Then, leads to

t
10Oy + //H T2, (1) + 2 / [NACH .
t 0

* ///ﬁt |0, —TPnf. 1. (83)

Let B be an open ball such that, for every ¢t € [0,7], Q; C B. We define re-
spectively (0,,)nen, (VaOn)nen as the sequence of continuations of (0,,)nen
and (VzOp,)neny by 0 on (RY x B)\Q. From Estimate , we infer that
(©1)nen is bounded in L= (R%; L?(B))NL*(R% ; H'(B)). Therefore, there exists
O € L™(Ry; L*(B)) N L*(Ry; H'(B)) such that, up to a subsequence, (0, ),en
converges to © in w-L*(Ry; H'(B)) and w*-L>° (R, ; L*(B)).

In the same way, we obtain an estimate on (Y},)nen. Choosing ¢ = Y, 1jg ¢
in , we get, since 0 <Y, Y, qurt < 1,

1 2 ‘ 2 L ing 2
5 HYn<t)||L2(Qt) +/0 ||V?DYTL||L2(QS) < ///ﬁ 0 fr + ) HYn ||L2(Qo)’
t

hence, using ,

1 2 ! 2
3 VOl + | 1Va¥allia, S 1 (34)

Therefore, (Y,,)nen is bounded in L (R%; L*(B)) N L*(R%; H'(B)) and there
exists Y € L>=(Ry; L*(B)) N L*(R,; H'(B)) such that, up to a subsequence,
(Y,)nen converges to Y in w-L*(R,; H*(B)) and w*-L>° (R ; L*(B)).
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The weak convergences we have obtained are enough to justify the asymp-
totics n — 400 in the linear terms appearing in f. For the other terms,
we will need to prove strong compactness for (u,)nen, (Yn)nen and (0,)nen.

Let us first consider the sequence (u,,),en. We apply Theorem 4 of [25] which
is an Aubin-Lions type of result specifically engineered to deal with the Navier-
Stokes equation in a time-dependent domain. Namely, under the additional
hypotheses that the sequence of normal traces of u, in L?(0,; H_l/Q(Qt)) is
compact and that we have a control of the action of dju, on test functions
with divergence equal to zero, the sequence (u,)nen converges in L*(Q) up to
a subsequence.

The first hypothesis is verified since, thanks to , (un)nen converges to
w in L2(QC) and the normal trace operator on T is continuous from {p €
L2(QC)7 divgy ¢ € L2(QC)} to L2(0,7; H~Y/%()). Note that this implies u —
w €. R

For the second one, we can prove that, for any ¢ € Z(Q) such that div, ¢
0, we have

t
/ D, - go| S 10l 0t -
0 Qy

This is obtained thanks to the Holder and Gagliardo-Nirenberg inequalities, the
continuous injection H?(€;) — L°°(€), and Estimate . We only detail
one computation: since |x(v)|?> < x(v) - v for all v € R3 the Cauchy-Schwarz
inequality yields

] rrsoxato =] < [Tl J]. st =)
= /0 lelliz=(c) ( Il t rnfn) " ( A (o un>2) "

1/2 1/2
(tesg)g)//nt > (///ﬁrnfnxn(vun) : (vun)>

X H(PHLZ(O,T;HQ(Qt))
rg ||¢||L2(O,T;H2((Zt))
thanks to and . Therefore, up to a subsequence, (u,),cn converges to
u in LQ(Q)
To obtain compactness for the sequence (0,,),cn, we apply Corollary 1 of

[25]. Since the sequence is bounded in L?(0,7; H*(€)), we just have to prove
that, for all ¢ € 2(Q),

/ﬁ @natc S |‘C||L2(0,T;H2(Qt)) :

We do not detail the proof since the right-hand side term of the equation is dealt
with in the same way as for (u,),en by using of and . Therefore, up to
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a subsequence, (0, ),en converges to © in L? (Q) The same goes for (Y;,)nen,
converging to Y in L? ((AZ) up to a subsequence.

This allows to take the limit n — +o0 in all the nonlinear terms that appear
in Definition 2:2] We focus on the only difficulty arising in the asymptotics
in the coupling terms from the right-hand sides of the equations. We tackle
this case for the Navier-Stokes equation but a similar treatment provides the
expected results for the convection-diffusion equations.

Thanks to the strong convergence of (wy)necn, we obtain the L? conver-
gence of (rnxn(v — un(t)))nen in a bounded subset of Q; x R* x R% x R%
for almost every t. Indeed, let R,6 > 0 and K, a compact of R3. Up to
a subsequence, we can assume that (u,),en converges almost everywhere to
u € L*(Q). Since (wn(t))nen converges to wu(t) in L2(€) for almost every
t, the Vitali convergence theorem ensures that (|u, (t)|*),en is uniformly inte-
grable. Since |xn(v — u,(t))| < |v| + |un(t)| and K, is bounded, we deduce
from this that (|x,(v — @, (t))]*)nen is uniformly integrable for almost every
t. Therefore, since this sequence converges almost everywhere, the Vitali con-
vergence theorem ensures the convergence of (x, (v — u,(t)))nen to v — u(t) in
L*(Qy x K,) for almost every t. This leads to (77 (v — wn(t)))nen converging
to (rn(v — w(t)))nen in L*(Q; x Ky x [0, R] x [0,60]) for almost every ¢ € (0, 7).

Let ¢ € @(ﬁ) Thanks to the bounds and , we can prove that the
following convergence occurs uniformly with respect to n € N:

///A Loj<mrlrsm I foXn(V — un) -
fi

Mot ///ﬁ ™ faxn (v — uy) - @.

Therefore,

lim lim ///Al‘v‘Serngnfnxn(v—un)~<p
i

M —+oo n—+o0

= lim lim ///A Ly <mlr<mr r<prn faXn (v — un) - .
i}

n—r+00 M—+o00

Then we deduce from the local convergence we have just obtained, the domi-
nated convergence theorem and the weak convergence of (f,,)nen that

///A 1yj<mlrcmtlr<prmn fuxn (v — uy) - @
i
///A 1|U|§M1T§M1T§MT77f('v — u) - .
f

n—4oo

Besides, thanks to , and Fatou’s lemma, we can prove that rnf(v—u) €
L*(IT), which allows to take the limit M — +o0o and obtain the convergence

Y rnsato =@ [If emso = -o
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As a conclusion, we have obtained that w, Y, © and f weakly solves a system
of equations similar to Problem -. We have yet to deal with factor » still
appearing in these equations. Namely, we finally prove that under the assump-
tion that f(-,-,r,-) = 0 for almost every r € [0, rdrug), then f(-,-,-,7r,-) =0
for r € [0, 7arug), so that nf = f. We use again the DiPerna-Lions theory [12]
which enables us, thanks to the uniqueness of the solution of the Vlasov equa-
tion, to consider a sequence of solutions (f,)nen strongly converging to f and
for which the coefficients of the equation are smooth. We can thus assume that
the functions (ffln)neN, (un)nen, (Yn)nen and (©,)nen are smooth and that
Y,, >0 for all n € N and fi*(-,-,r,-) = 0 for every r € [0, 7drug]. We also take a
sequence (&, )nen of (0,1) with limit 0 and replace Y;, by Y,, + &, in the part of
the Vlasov equation that describes radius evolution. With these assumptions,
the characteristic curves are defined by

X'rl(t; to,.’B, v, T, T) = ‘/na

y Ran(Ry)

Vn(t;th Z,v,T, T) = R3 + 13 Xn(un(tyxn) - ‘/n)7
n drug

. Yn t,Xn n — YU sur naHn
R, (t;to, x,v,7,T), = ( )+€R surf (R )n

. Yn t,Xn _Y’U sur R’I’HH’R
Hn(t;t07w7'vaT7T)n = ( ) R2’ f( )
n

(Xru Vo, Ry, Hn)(t0§ to, x, v, 7, T) = (.’I),’U,T, T)7

where (z,v,7,T) € R* x R® x R}, x R’ and ¢y € [0, 7). Thanks to the Cauchy-
Lipschitz theorem, the previous differential system has a unique global solution
Zn = (Xnv an Rna Hn)

Let n € N. Assume that r > rqyug, let t, = inf{t > to, R, (t;t0, z,v,7,T) =
Tdrg) and suppose that ¢, < 7. Since Y, surt(Tdrug,8) = 0 for all 6 > 0,
Y, > 0 and &, > 0, we have Rn(t*;to,xm,r, T) > 0, which contradicts the
definition of t, since R,(-;to,z,v,r,T) is continuous. Therefore, if r > ryrug,
then R, (t;t0, @, v,7,T) > raeg for all £ > to.

Let (t,z,v,r,T) € ﬁ, with 7 < rqrug. By the methods of characteristics,
there exists a function .J,, such that, for every (t,z',v',r',T') € 1,

fut, Z(t:0,2" 0", ¢, T")) = (2,0, 7', T T (t;0, 2" o' ', T').
Therefore, with (z',v',r',T") = Z,(0;t, z,v,7,T), we get
folt,x, 0,0, T) = f2(Z,(0;t,2,v,7,T))Jn(t, Z,(0;t, z,v,7,T)).

If we had R, (0;t,2,v,7,T) > rdrug, then, as proved in the last paragraph, we
would have r = Ry, (t;t,x,v,7,T) > rarg. By contradiction, we get R, (0;t, @, v,7,T) <
rdrug and the hypothesis on f;," yields

falt,z, v, 7, T) =0.
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Consequently, for all n € N and r € [0, 7arug], frn(- -7, -) = 0. The weak

convergence of (fn)nen yields the same property for f. Therefore, nf = f,
which concludes the proof of Theorem [2:3]
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