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THE VISCOUS SURFACE WAVE PROBLEM WITH GENERALIZED SURFACE
ENERGIES

ANTOINE REMOND-TIEDREZ AND TAN TICE

ABSTRACT. We study a three-dimensional incompressible viscous fluid in a horizontally periodic domain
with finite depth whose free boundary is the graph of a function. The fluid is subject to gravity and
generalized forces arising from a surface energy. The surface energy incorporates both bending and surface
tension effects. We prove that for initial conditions sufficiently close to equilibrium the problem is globally
well-posed and solutions decay to equilibrium exponentially fast, in an appropriate norm. Our proof is
centered around a nonlinear energy method that is coupled to careful estimates of the fully nonlinear surface

energy.
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1. INTRODUCTION

In this paper we study the dynamics of a three-dimensional periodic layer of viscous incompressible fluid
bounded below by a rigid interface and above by a moving free boundary. The free boundary is advected
with the fluid, but the configuration of the free boundary gives rise to surface stresses that act as forcing
terms on the fluid. In this introductory section we discuss the origin and nature of the surface stresses and
then record the equations of motion.

1.1. Surface energies. We will restrict our attention in this paper to surface stresses that are generated
as generalized forces associated to an energy functional that depends on the configuration of the surface.
Here the generalized force is understood in the sense that it is the negative gradient of the energy. The
classical example of such a force is surface tension, which is associated to the energy functional given by a
constant multiple of the area functional (the constant is known as the coefficient of surface tension). The
generalized force is then the mean curvature operator, which is the trace of the second fundamental form.
We can account for higher-order geometric effects by considering more general functionals depending on
the second fundamental form itself. The classical example of such an energy is the Willmore functional,
which is the square of the mean curvature integrated over the surface. Our goal here is to briefly survey
the vast literature associated to Willmore-type energies and their relation to interfacial mechanics.
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The Willmore energy was popularized in the differential geometry literature by Willmore’s initial work
on it | | and in his books on Riemannian geometry | , |]. Willmore also formulated the
so-called Willmore conjecture, which predicted the minimizers of the energy among immersed tori. The
Willmore conjecture was proved recently by Marques—Neves | |. Critical points of the Willmore
energy remain an active topic of study in geometric analysis and PDE: for example, Kuwert—Schétzle
[ | studied removable singularities, Riviere [ | developed a theory of weak Willmore immersions,
and Bernard-Riviere [ | proved results about energy quantization and compactness.

Remarkably, energies of Willmore-type arise naturally in many areas of applied mathematics, and so
such energies have received much attention outside of differential geometry. Roughly speaking, one can
justify the widespread appearance of Willmore-type energies in applications through the lens of dimension
reduction in elasticity. In many applications one considers a thin three-dimensional elastic material. When
the size of the thin direction is very small relative to the two other directions, then it is natural to seek
an effective two-dimensional model, thereby reducing the dimension. A rigorous derivation of Willmore-
type energies as I'—limits of three-dimensional elastic energies was carried out by Friesecke—James—Miiller
[ , ] for plates and Friesecke-James—Mora—Miiller [ ] for shells.

One major area of interest in these energies is the study of biological membranes, lipid bi-layers, and
vesicles. All of these structures can be thought of as very thin elastic materials, and should thus have
some relation to Willmore-type energies. In | | Helfrich introduced such an energy to model the
structure of lipid bi-layers, which led to these energies being standard modeling tools in membrane biology.
More recent advances have considered coupled models of fluid-membrane dynamics: Du-Li-Liu [ ]

and Du-Liu-Ryham-Wang | | used phase field models to model fluid dynamics coupled to vesicles,
Farshbaf-Shaker—Garcke | | developed thermodynamically consistent higher order phase field models,
and Ryham-Klotz—Yao—Cohen | ] used Willmore-type energies to study the energetics of membrane
fusion.

The coupling of the full fluid equations to surface stresses generated by Willmore-type energies presents
numerous analytical challenges. Cheng—Coutand—Shkoller | ] proved a local existence result for a
viscous fluid coupled to a nonlinear elastic biofluid shell, and Cheng—Shkoller | | proved local existence
for a model with a Koiter shell. Local existence results for similar models related to hemodynamics were
proved by Muha-Canié [ , |. We refer to the work of Bonito-Nochetto—Pauletti | | and
Barett—Garcke-Nirnberg | | and the references contained therein for a discussion of the numerical

analysis of such models.

A second major area of interest in energies of this type is the study of thin layers of ice, which can be
thought of as thin elastic materials. We refer to the book by Squire-Hosking—Kerr—Langhorne | ]
and the references therein for an overview of the physics specific to ice sheets. We refer to the work of
Plotnikov—Toland [ ] for a discussion of how the Willmore functional is related to bending energies
for thin sheets of ice. The question of how fluids couple to the dynamics of ice sheets has attracted much
attention in recent years, though most attention has focused on inviscid fluids. Solitary and traveling
wave solutions and effective equations were studied by Milewski—Vanden-Broeck—Wang [ |, Wang—
Vanden-Broeck-Milewski | |, and Trichtchenko-Milewski-Parau—Vanden-Broeck | ] in two
dimensions and by Milewski-Wang | | and Trichtchenko-Parau—Vandedn-Broeck—Milewski [ ]
in three dimensions. For two-dimensional irrotational two-fluid flows, Liu—Ambrose | | proved well-
posedness and Akers—Ambrose—Sulon | | constructed traveling wave solutions for a two-fluid model.
The one-fluid model was studied by Ambrose-Siegel | ].

Interestingly, Willmore-type energies also appear in other applications with no clear connection to thin

elastic structures. In | | Rubinstein details how the energy appears in optics in questions related to
optimal lens design. Hawking [ | also introduced a Willmore-like energy in his study of gravitational
radiation.

1.2. Examples of surface energies. In this paper we are concerned with periodic slab-like geometries,
which in particular means that we restrict our attention to surfaces given as the graph of a function
n : T? = R, where T? = R2?/Z? is the usual 2—torus. This has the benefit of significantly simplifying
the differential geometry of the surface. The area element, the unit normal, and the shape operator (the
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matrix in coordinates whose trace is the mean curvature) are then, respectively,

/1_HV (=Vn,1) < V77®V77>
1+ VP \/1+|vn L+ [Vnf*

We consider generalized Willmore-type energies that depend both on V7 and V27, which allows for a
combination of surface stresses of surface tension and bending type. We specify the energy functional W
through the use of an energy density f: R? x R?*2 & R:

W (n) Z/Tzf(Vn,Vzn)-

Note in particular that we neglect to allow the energy density to depend on n directly since this is the case
for surface energies that only depend on the geometric quantities defined in (1.1). We now consider various
examples of energies of this type. Along the way we will record both the first and second variations of the

(1.1)

energies.
Willmore energy: We consider the Willmore energy, which arises in the Helfrich model of elasticity
for a lipid membrane [ |, modeled as a surface X:

Wy = / Ci + CQ(H — H0)2 + C3K
by

for some non-negative constants Cy,Cs, Cs and Hgy, where

e H :=trs is the mean curvature,

e K := det s the Gaussian curvature,

2
e h:= % is the scalar extrinsic curvature, or scalar second fundamental form, and
e 5 := h* is the shape operator, i.e. for any vector fields X, Y, g (s(X),Y) = h(X,Y), where g is
the metric on X.

Note that since fz K is a topological invariant (due to Gauss-Bonnet), and that since fz 1 yields a lower-
order differential operator (see the surface area discussion below), we can simply consider the energy

1
W = / —H2.
v 2
We may rewrite this energy as

n):/H2: H2A:/ gt hPA=
b T2 T2
where

o A:=/1+|Vp|* is the area element, and

e g li=1— m@;’g is the inverse of the metric tensor.

The first variation is non-trivial to compute, so we skip it here and refer to | |, where a detailed
computation shows that '

2

)

\Y
<I— ”®V2> L V2
1+ [Vn|

T\ /1 + |Vl

W (n) = A H + %H (H? —4K),
where )
Asfi=—-2V" (Ag™* - V)

is the Laplace-Beltrami operator on the surface ¥. The second variation about a flat equilibrium is the
same as the linearization of JW (1) about a flat equilibrium, and is the bi-Laplacian:

SBw = A%
1 Note that our conventions differ slightly from those used by Willmore: we define the mean curvature to be the sum of

the principal curvatures, and not half of that sum, and we define the Willmore energy to be half of the square of the mean
curvature.
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‘Scalar’ Willmore energy: Computing the general second variation (5727)/\/ of the Willmore energy
presented above is a harrowing experience, and therefore we now discuss a toy model similar to the full
Willmore energy but simple enough to yield tractable computations. This is what we call the ‘scalar’
Willmore energy, namely

1
W = [ gm(Tnlanf
T2
for some smooth m : R? — (0, 00) with m (0) > 0. Simple computations then show that the variations of
W are given by
1 2
oW (n) = A(m (V) An) -V (§Vm (V) |An] )
and .
(82W) ¢ = A(m (V) A¢) +V- (v (V- Vm (V) - Vo — < |An*Vm (V1) - w)).

In particular, the second variation at the flat equilibrium is

W = (\/WA>2.

Anisotropic Willmore energy: The last surface energy we discuss that yields a fourth-order differential
operator is one which, by contrast with the previous two, does not linearize to the bi-Laplacian. This
surface energy is thus a prototypical example of anisotropic bending energies. In particular, we consider
the surface energy

W (n) := %/W C (V) : V2

for some C' : R? — Sym (R?*?) such that C (0) is positive-definite. Then the linearization about the
equilibrium of the first variation of W is

52W = (C(0) : V?)°.
Note that for C' (w) = y/m (w)I we recover the ‘scalar’” Willmore energy and for

1 wW QW
C(w) = 1/1 (I_ 2)

we recover the Willmore energy discussed above.
Surface area: We now discuss how surface energies related to surface area yield second order differential
operators that describe, for example, the forces due to surface tension. Consider the surface energy

[1=] a
by T2

where as above (in the discussion of the Willmore energy) A = /1 + |V17|2. It is well-known that the first
variation of the area functional written above is precisely (minus) the mean curvature, and that it models
the effect of surface tension seeking to minimize the surface area of the free surface. More precisely, its
variations are given by

v
W) =—H=-V- il
1+ |V
and
v v v
(53W)¢=—v-<g‘1-—¢>:—v- <J—V"® Z) s
4 LHIVIE s v

In particular, its linearization about equilibrium is
W = —A.

Competing effects of surface tension and flexural forces: Our general form of the surface energy
allows for energetic contributions due to bending as well as area, and as such we will allow for surface
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stresses of flexural and surface tension type. Here we record some examples of what these forces look like
in terms of the local geometry of the surface. In particular, we see that there are instances in which the
bending and surface tension stresses are in opposition.

e Circular arc: In a circular (one-dimensional) arc surface tension and flexural forces act in opposite
directions, the former pushing inward and the latter pushing outward. This is due to the simple
observation regarding the scaling of these surface energies:

1
= ~ = 2N— =
A= 21 R and W ZH R2R T

e Sigmoidal wave: Surface tension and flexural forces acting in opposite directions can also be seen
locally in some more complicated geometries, such as that of the sigmoidal wave shown in Figure
1. In particular, these forces act in opposite directions to one another at the front and tail of the
wave.

e Gaussian wave: This is another example, shown in Figure 1, of a geometry in which, locally, surface
tension and flexural forces may act in opposite directions.

W% | J/m\\k |

(A) Effect of surface tension on a sigmoidal wave (B) Effect of surface tension on a Gaussian wave

LN ST
N, - ~

T

(D) Effect of flexural forces on a Gaussian wave
) Effect of flexural forces on a sigmoidal wave

M J/N

) Combined effects on a Gaussian wave
) Combined effects on a sigmoidal wave

FIGURE 1. The purple curve is the profile of a free surface ¥ given as the graph of n = tanh
on the left and of 7 (z) = e*°/2 on the right. The black segments show the force §W (1) vs,
exercised on the free surface corresponding to a surface energy W. In (A) and (B), W = [, 1;
in (C) and (D), W = [, H? and in (E) and (F), W = [, a + BH? for some o, 8 > 0. The
other curve (orange in (A) and (B), pink in (C) and (D), and grey in (E) and (F)) illustrates
the new profile of the free surface after application of the force dW (n) vy.

1.3. Fluid equations. We now consider a slab of periodic fluid occupying the moving domain
Q) :={z=(z,23) e T* xR | —b<azs<n(tz)}

for an unknown height function n : [0,00) x T2 — (—b,o0). The lower boundary of Q(t) is the rigid
unmoving interface

Eb2:{$ET2XR‘$3:—b},
while the upper boundary is the moving interface
St)={zeT’xR|z3=n(t2)}.

We assume that the fluid is subject to a uniform gravitational field of strength g € R acting perpendic-
ularly to X;. Note in particular that we do not require g > 0: more will be said about this below in the
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latter part of Section 2.2. We assume that the free interface is subject to surface stresses generated by the
energy

W () = /T2 £ (Vn,V?n) (1.2)

for a function f : R? x R?*2 — R satisfying the assumptions enumerated below in Section 2.2. If v denotes
the unit normal pointing out of Q(t), then the surface stress is

— W (n) (=v) =W (n)v, (1.3)

i.e. the magnitude of the stress is —6W (n) but the direction is —v, which indicates that the surface stress
acts on the fluid. This form of W allows us to consider a generalized mixture of bending and surface
tension stresses. Due to this general form, we will not attribute the source of the energy (and hence the
stress) to any particular model, but as elaborated on above in Section 1.1, such an energy would arise if
we viewed the surface as a thin biological membrane or as a thin layer of ice. Our assumptions on f will
always require that §W (n) is a fourth-order differential operator, typically of quasilinear form.

We will assume that the fluid is incompressible and viscous, which means that we can describe its state
by specifying its velocity u (t,-) : Q(t) — R3 and pressure p (t,-) : Q(t) — R. For simplicity we will assume
that the fluid density and viscosity are normalized to unity. The equations of motion are then the free
boundary Navier-Stokes equations coupled to surface stresses of the form (1.3) generated by the free energy
(1.2). These read

ou+ (u-V)u=-Vp+ Au in Q (1), (1.4a)
V-u=0 in Q(t), (1.4b)
(pI —Du)v = <5W (n) + gn)y on X (t), (1.4c)
o= (u-v)\/1+|VnJ on X (t), and (1.4d)
u=20 on Xy, (1.4e)
where
(]D)u),-j = 8Z'Uj + 8jui (15)

is the symmetrized gradient and I is the 3 x 3 identity matrix. The first two equations are the usual
incompressible Navier-Stokes system, the third is the balance of stresses on the free interface, the fourth
is the kinematic transport equation, and the fifth is the no-slip condition at the rigid interface. Note
that what we call the pressure p is really the difference between the standard pressure p and hydrostatic
pressure —gxs, i.e. p = p + gxs. Making this substitution in the first and third equations reveals that the
gravitational term is originally a bulk force acting in (¢).

Sufficiently regular solutions to (1.4a)—(1.4¢) obey the following equations: the energy-dissipation iden-

tity
d / 1, /g 9 / 1 9
— —|ul” + =" +W(n) | + —|Du|” =0, 1.6
dt<9(t)2|| Lgmt e )+ [ gim (16)

and the mass conservation identity

d

dt T2
The first term in parentheses in (1.6) is the kinetic energy of the fluid, the second is the total gravitational
potential energy stored in the fluid, and the third is the surface energy (1.2). The term outside parentheses
is the usual viscous dissipation, which in particular forces the total energy (the sum of the three terms)
to be non-increasing in time. The equation (1.7) is understood as the integral form of mass conservation
since b+ [127(-,t) is the mass of the fluid body at time ¢ > 0. We will assume that the parameter b is
chosen such that the initial mass of fluid is b, which means that

/Tzn():0and hence /Tzn(t,-)zofortzO. (1.8)

n=0. (1.7)



VISCOUS SURFACE WAVES AND SURFACE ENERGIES 7

From the no-slip condition, Korn’s inequality (see Proposition B.22), and (1.6) we conclude that any
equilibrium (time-independent) solutions must satisfy v = 0. In turn, this, (1.4a)—(1.4¢), and (1.8) imply
that p = 0, which reduces to n solving

oW (1) + gn = 0. (1.9)

It’s clear that nn = 0 is a solution to this, but it does not follow from our assumptions on the energy density
f (enumerated below in Section 2.2) that 0 is the only solution to this equation. However, our assumptions
do require that 0 is a local minimum of the total surface energy (the sum of W and the gravitational
potential P)
W +Pm =W+ [ S (1.10)
and that the second variation of W+ P is positive definite at 0, when restricted to functions of zero average.
It is a simple matter to check that (1.9) corresponds to the Euler-Lagrange equation (W + P) (n) = 0,
which means that 0 is an isolated critical point of W+P. Then n = 0 is the only solution to (1.9) within an
open set containing 0. Thus, there is a locally unique equilibrium corresponding to a flat slab of quiescent
fluid. Our main goal in this paper is to show that this equilibrium solution is asymptotically stable and to
characterize the rate of decay to equilibrium.

Much is known about problems of the form (1.4a)—(1.4¢) when W is a multiple o > 0 of the area function,
g > 0, and the cross-section is either periodic (T?) or infinite (R?). The case o > 0 corresponds to surface
tension, and o = 0 corresponds to no surface tension. Beale | | proved the first local well-posedness
results for the infinite cross section without surface tension. Beale | | also proved global existence
of solutions near equilibrium for the infinite problem with surface tension. Beale-Nishida] | then
proved that these global solutions decay at an algebraic rate. The existence of global solutions with and
without surface tension was also studied by Tani-Tanaka [ |, but no decay information was obtained.
Guo—Tice proved that for the infinite problem without surface tension, small data leads to global solutions
that decay algebraically. For the periodic problem without surface tension, Hataya [ ] constructed
global solutions decaying at a fixed algebraic rate, and Guo—Tice | | proved that solutions decay
almost exponentially, with the decay rate determined by the data. Nishida—Teramoto—Yoshihara | ]
proved that the periodic problem with surface tension leads to global solutions near equilibrium that decay
exponentially. Tan—-Wang [ | established a sort of continuity result, proving that the global solutions
with surface tension converge to the global solutions without surface tension as ¢ — 0.

As mentioned in Section 1.1, there are results on the local existence of solutions to models coupling
incompressible Navier-Stokes to free boundaries with elastic and bending stresses: | , , ,

|. However, to the best of our knowledge, there are no global existence or asymptotic stability results

on the problem (1.4a)—(1.4¢) with W combining bending and surface tension stresses.

2. MAIN RESULT

2.1. Reformulation in a fixed domain. In order to solve the problem (1.4a)—(1.4e) we flatten the
domain, which has the benefit of allowing us to work with a domain that is no longer time-dependent.
More precisely, we move from the Eulerian domain € (t) to the fixed equilibrium domain 2 := T? x (—b,0)
via amap @ : [0,7) x T? x R — T? x R such that for every 0 < ¢t < T, ®(t,-) : Q — Q (¢) is a diffeomorphism
that maps the lower/upper boundary of € to the upper/lower boundary of (¢).

To precisely define this map we need two tools. The first is any smooth cutoff function X : 2 — R such
that X = 1 on ¥ and X = 0 on Y. For instance, we can define X (z3) = 1 + %2. The second tool is the
harmonic extension map ext, the precise definition of which can be found in Section B.2. For 0 <t < T,
the extension allows us to extend 7(t,-) : T2 — R to the function extn(t,-) : @ — R, defined in the bulk.
The extension is done to help with regularity issues when taking the trace of ® onto X.

With these tools in hand, we define

(t,-) = id +extn(t, ) Xes (2.1)

for the choice of cutoff X as above. An important observation is that if 7 is sufficiently small (which is
made precise in item (2) of Remark 4.3), then ®(¢,-) is a diffeomorphism onto 2 (¢). In particular, if we
denote by ¥ = T? x {0} the upper boundary of the fixed domain €2, then ®(¢, (X)) = X (¢) and ®(¢,-) = id
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on Y. see Figure 2. Any function f defined on the Eulerian domain € (¢) thus gives rise to a function

Q(t)

FIGURE 2. A cartoon of the diffeomorphism fixing the domain

F = f o ® defined on the fixed domain ). In particular, the manifestations on €2 of the temporal and
spatial derivatives of f are given by

VIF:=V (Fo® ') o® and
atgF = 0O (FO(I)_l) od
ie. f=Fod land Vf = (VQF Jo®~! (and similarly for temporal derivatives). The differential operators

VY and E?tg are called G-differential operators. In more concrete terms, the G-differential operators may be
written as

VY =G -V and

0f =0, — (0,®) - VY
for G := (V(I))_T. Similarly, we define the G-versions of the symmetrized gradient and of the Laplacian
via DYF := VIF + (VQF)T and AYF := V9. (V9F). We may now reformulate (1.1a)-(1.4¢) as a system
of PDEs on the fixed domain €. Indeed, solutions X* = (v,q,n) on Q(¢) of (1.4a)—(1.4e) correspond to
solutions X = (vo ®,qo ®,n) =: (u,p,n) on Q of

O + (u- V) u= -V + A% in €, (2.2a)
V9 u=0 in Q, (2.2b)
(pI — ]D)gu) Vo = <5W (n) + gn) Vs ~ on X, (2.2c)
m = u - vagr/1 + |Vn|? on X, and (2.2d)
u=0 on Xy . (2.2¢)

The rest of this paper is therefore concerned with the study of this system.

2.2. Assumptions on the surface energy density. We now make precise the assumptions that we
impose on the surface energy density f : R? x R?*?2 — R throughout the paper. We assume the following.
(1) fissmooth, i.e. infinitely differentiable. If we keep track of the regularity needed on f at the lowest
level of regularity to close the estimates in this paper, then we only need f € C™!'. However, no
effort has been made to make this regularity optimal in light of the fact that if we sought smooth
solutions, then f would have to be smooth as well.
(2) f(0,0) =0 and Vf(0,0) = 0. This is an assumption that can be made without loss of generality
because we may reduce the general case to this one by adding null a Lagrangian and a constant to
the surface energy. Indeed, for an arbitrary f, we may define

such that indeed, f(0) =0, Vf(0) = 0 and for i : T? — R sufficiently regular we have that

2.\ _ 2 ; . 7 o2
L r i) = [ F(onv /f /vaf(o,t)) i+ Varf (0,0): 9

= [ f(Vn, V) f
-

i.e. the surface energies defined by f and f only differ by an irrelevant constant. Note that the
third integral on the right side of the first equality vanishes by integrating by parts.
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(3) The Hessian of f satisfies
A (0) o (K) = V3, f (0) @ (K°%) + 9 2 |k[* (23)
for all k € Z2?\ {0}, i.e. 53W + g is strictly elliptic over functions of average zero. See Section B.8

for a more detailed discussion of the ellipticity of 3W + g.

Note in particular that our assumptions on f do not necessarily imply that W is positive definite. However,
the third assumption requires that the total surface energy W+ P defined in (1.10) is positive definite for
sufficiently small perturbations of 0.

The third assumption can also be understood as saying that flexural effects dominate. For example, if
we consider

W= / o+ BH?,
b
then W = —aA + BA2. If a, g < 0, then upon applying the Fourier transform we see that
(3W + )" (k) = 167 BIk|* + 4n2alk|* + g > (167" 8 + 4n%a + g) [k[*

since |k| > 1 for all k € Z2\ {0}. In particular, even if o, g < 0, as long as 167*3 > — (47?261 —|—g), then
S2W + g is strictly elliptic over functions of average zero. In physically meaningful terms (c.f. Figure 3
for a sketch), this means that sufficiently strong flexural effects dominate over adverse surface tension and
gravity effects. In particular, we can allow for g < 0 in general.

19

FiGure 3. Sufficiently strong flexural effects dominate adverse gravitational effects.

2.3. Statement of the main result. In order state the main result, it is convenient to introduce the
notion of an admissible initial condition and to introduce the energy and dissipation functionals.

An admissible initial condition is, loosely speaking, a pair (ug,ng) such that ug is incompressible, the
boundary conditions are satisfied, an appropriate compatibility condition holds, and 79 has average zero.
The precise definition of an admissible initial condition may be found in Definition 6.4, and a more detailed
discussion of the compatibility condition is included in Remark 6.5.

Now let us introduce the energy and dissipation functionals. Given a triple X = (u,p,n), the associated
energy and dissipation functionals are

E(X) = |lullF2(q) + [10sul | F20y + |1PI[Er @) + (11115707202 + 1100|322
and
D(X) = 2 Orull2 2 2 il |2 2nl|?
(X) == lullgs ) + 10ullz ) + [Pl F2 ) + [0l 5172002y + 1052 p2) + | tWHHl/z(W)’

respectively. We will sometimes abuse notation slightly and write & (¢) := & (X (t)) and D (¢t) := D (X (1))
when it is clear from context which triple X is being used. We may now state the main result of this paper.

Theorem 2.1. Assume that f satisfies the conditions enumerated in Section 2.2. Then there exist universal
constants C; \,e > 0 such that for every admissible initial condition (ug,ng) satisfying

||770||?q9/2(1r2) + ||U0||§{2(Q) + [luo - (=Vmo, )||H2 < (2.4)
there exists a unique solution X = (u,p,n) of (2.2a)—~(2.2¢) on [0,00) such that
sup & (t) eM + / D (t) eMdt < CE(0).

=0
Note that requiring the smallness of the third term in (2.4) comes from the compatibility condition
(c.f. Section 6 for a more detailed discussion). Theorem 2.1 is proved in Section 6 in the somewhat more
precise form of Theorem 6.11. Theorem 2.1 guarantees that 7 is regular and small enough to transform the
solution back to the Eulerian system, which then gives rise to a global decaying solution to (1.4a)—(1.4e),
obeying similar estimates.
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3. DISCUSSION

In order to prove global well-posedness and decay, we employ a nonlinear energy method. We outline
this method in Section 3.1, discuss the difficulties that arise in Section 3.2, and provide a strategy of the
proof in Section 3.3. We also discuss how the work presented in this paper fits with respect to previous
work considering other types of surface forces, highlighting that the present work may be viewed, in some
sense, as ‘supercritical.’

3.1. Nonlinear energy method. In this section we provide a high-level overview of the nonlinear energy
method employed to prove global well-posedness and decay. The nonlinear energy method informs the
scheme of a priori estimates that we employ, and begin as follows: we multiply the PDE by the unknown
u and integrate by parts with respect to the nonlinear differential operators VY. This yields the energy-

dissipation relation
4 /lyu\2J+W(n)+/ Tnl?) + /E\D%PJ =0
dt \ Jq 2 T2 2 Q2

where J := det V® accounts for the local deformation in volume due to the change of coordinates ®. Close
to the equilibrium solution (u,p,n) = 0, the energy-dissipation relation becomes the same as that which is
obtained by a standard energy estimate for the linearization of the PDE about the equilibrium, namely

d 1 9 g, 2 1 2\
E(/ﬂg’“\ +Qo(77)+/TZ§W>+</Q§\DU’>—07

E D
where Qy denotes the quadratic approximation of YW about the equilibrium, and is defined precisely in
Section 4.4.1. The good news is that if we restrict our attention to terms involving wu, i.e. consider only
E, = % fQ\ulz, then it follows from the no-slip boundary condition © = 0 on ¥; and Korn’s inequality,
Proposition B.22, that the dissipation is coercive over the energy, i.e.

L oo 1 2
B= [ gl [ Sul
Y g2 Q2

If for the moment we ignore the terms in the energy depending on 7, then a Gronwall-type argument shows
that we should expect exponential decay of E:

d —
{aEﬁD_o d

B <CD = I (Bu (t)e“") <0 = E,(t) <e “'E,(0).
Of course, we are not actually able to ignore the 1 terms in the energy, so we must find a mechanism for
controlling these terms with the dissipation functional.

Such a mechanism is found by appealing to the equations (2.2¢) and (2.2d), which allow us to estimate n
and 0yn. Indeed, in order to obtain this coercivity we may use the elliptic nature of the dynamic boundary
condition (2.2¢) to transfer control of u (and p) onto additional control of . However at this stage we
can only conclude that v € H', which is insufficient to make sense of the trace of the stress tensor in the
dynamic boundary condition, and so this mechanism for regularity transfer is not available to us.

To resolve this issue we take derivatives of the problem that are compatible with the no-slip boundary
condition (temporal and horizontal spatial derivatives) and apply a version of the energy-dissipation esti-
mate. The extra control that this provides then allows us to use a host of auxiliary estimates that permit
the transfer of regularity between v and 7. For example, the dynamic boundary condition allows us to gain
control of higher-order derivatives of . Proceeding in this fashion, we can close the estimates by showing
that the dissipation is coercive over the full energy.

3.2. Difficulties. We now turn to a discussion of the difficulties encountered when employing the nonlinear
energy method described above. The central difficulty is that there is a nontrivial interdependence between
two essential features of the problem, namely the regularity gain and transfer mechanisms on one hand
and the energy-dissipation structure on the other hand. This difficulty is exacerbated by two components
of the problem in particular:

e W is of order two, which is supercritical (in a sense made precise below),
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e §)V is generally a quasilinear differential operator of order four.

In order to describe the difficulties we encounter, it is helpful to write the problem in a more compact
form as N (X) =0 for X = (u,p,n) the unknown and N the nonlinear differential operator given by

afu+(u-v9)u+v9p—A9u
VY9.u

N (X) = N (u,p,n) = | tr= (PT =DIu) vy = (5W () +gn) Vs

o —trsu-vey/1+ ]Vn]Q
try, u

3.2.1. Structured estimates. Most terms in N may be viewed as linear operators with multilinear depen-
dence on geometric coefficients under control (such as G and J). When computing the commutators
between N and partial derivatives, the contribution from these kind of terms is relatively benign. A more
detailed description of these operators and the corresponding commutators may be found in Section 5.1.
However the term 6 (1), which comes from the fully nonlinear surface energy, cannot be written in this
form and as a consequence it gives rise to commutators that are too singular to be controlled in a structured
manner.

More precisely: the first attempt would be to write the equation 9% (N (X)) = 0 as a perturbation of
LX = 0, where L denotes the linearization of N about the equilibrium. In other words, we would seek
to write 9% (N (X)) = LO“X + C (0*X) for some commutators C. Then upon integrating by parts and
deriving the corresponding energy-dissipation relation, we would obtain commutators that are too singular
to be controlled in a structured manner.

To elucidate what we mean by this, let us consider the following cartoon: consider the following energy-
dissipation relation

d

where C' denotes some commutators. If we can show that
IC| < VED, (3.1)
then for £ < % (i.e. in the cartoon version of what we will later call the small energy regime) we have that
d 1
—FE+-D<0.
dt + 2

Moreover, if the dissipation D is coercive over the energy E (i.e. E < D), then we can conclude that the
energy decays exponentially fast. However, if instead of (3.1) we can only show that

IC| < D*?, (3.2)

then we cannot conclude anything about the boundedness or decay of E. In other words: whilst both (3.1)
and (3.2) show that the commutators C' can be controlled, only (3.1) shows that the commutators can be
controlled in a manner respectful of the energy-dissipation structure. In particular, note that unstructured
estimates like (3.2) are typically easier to obtain than structured estimates like (3.1) due to the fact that
the dissipation is coercive over the energy, and hence vVED < D3/2.

A more specific discussion of why our scheme of a priori estimates would fail due to the term coming
from the nonlinear surface energy may be found in Remark 5.3.

3.2.2. Parabolic criticality. As hinted at earlier, a particular source of difficulty when attempting to esti-
mate these commutators comes from the fact that energies of order two, like the energies of Willmore-type
considered here, are ‘supercritical.” This critical phenomenon comes from the fact that the Stokes system
embedded into our problem imposes parabolic scaling on u, but when we use the equations of motion
to gain dissipative control of spatial and temporal derivatives of n this generally induces non-parabolic
scaling for 7 estimates. This mismatch between the u scaling and the 7 scaling is precisely the source of
the critical threshold. In particular, as will be detailed below, previous work dealing with capillary forces
due to surface tension may be viewed as ‘subcritical’” whilst this work dealing with flexural forces due to
bending may be viewed as ‘supercritical.’
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To better understand this difficulty it is helpful to consider a toy example in which

W = [ 19

for some o > 0. We then observe that if u € H* (Q) (and so p € H*~!(£)), then we may use the kinematic
and dynamic boundary conditions,

(W) n=tr(pl —Du): (e3®e3) € H 32 (T?) and
Om=tru-es€ H5 3 (']I‘Q) ,

to obtain the following control over n and 0;n:

HUHHHZO‘*WZ(T?) S HUHHS(Q) + HpHHsfl(Q) and
HathHsflﬂ(T?) S HUHHS(Q)'

Therefore the difference in regularity between 1 and 0;7 is (s + 200 — %) — (s — %) = 2a — 1. To summarize

schematically, the induced dissipative 7 scaling is:

O ~ |V[** ",

where this should be understood in the sense that if we control 9;n in H®, then we expect to control # in
H5t2a=1) and vice-versa (i.e. control of n in H*® is expected to correspond to control of 9;n in Hs_(zo‘_l)).

This scaling mismatch complicates the design of a scheme of a priori estimates in which control of time
derivatives is leveraged to gain control of spatial derivatives, but temporal differentiation of the equations
leads to high-order commutators. In particular:

e For a < %, temporal derivatives of n are cheap relative to spatial derivatives (by contrast with

parabolic scaling). This is what we refer to as the subcritical case. The case of surface tension,
which corresponds to o = 1, falls into this category.

e For a = %, 7 follows parabolic scaling.

e For o > %, temporal derivatives of 7 are expensive relative to spatial derivatives (by contrast with
parabolic scaling). This is what we refer to as the supercritical case. The case of flexural forces,
which corresponds to a = 2 and which is considered in this paper, falls into this category.

Since the Willmore-type energies we consider here are supercritical, we must therefore be very wary of
commutators involving time derivatives of 7. Again, the precise manner in which this can be an issue for
the scheme of a priori estimates presented here is discussed in Remark 5.3.

3.2.3. Appropriate linearization. To summarize the difficulties discussed so far: we seek to estimate the
commutators in a structured manner, and we have to be particularly careful regarding terms involving
time derivatives of n due to the supercriticality of the Willmore-type energies discussed here. To address
both of these issues we proceed as follows: instead of linearizing the PDE system directly (whether about
the equilibrium or about any X’), we find a quadratic approximation of the energy and dissipation, and
then derive the associated PDE - which is also linear but not the same as the linearization of the nonlinear
operator N. In some sense, it is beneficial to perform the linearization in this manner since it is more
respectful of the structure of the fully nonlinear surface energy. In a more precise sense, we will see below
that performing the linearization in this manner leads to commutators that can be controlled.

We thus view N as a perturbation of some linear operator Ly (i.e. a linear operator whose coefficients
depend on X) different from its linearization but such that the energy-dissipation relation associated with
Ly has ‘good commutators’. Note that we write Ly to emphasize that the coefficients of this linear
operators depend on X. We will thus consider the commutators (called this by a slight abuse of notation)
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0%o N — Ly o 0% where Ly is given by

a?v+(u.v9)u+v9p—A%
V9w

Ly (Y):=Lx (v,q,¢) = | Iz (¢I = DY) vs — (@%W (€)+ QC) vs

O —trov-vsy/1+ \V?ﬂz

try, u.

Note here that G = G (n) and vy, = vy (1), i.e. these geometric coefficients depend on 7 (i.e. on X) and
not ¢ (i.e. not on ).

This is where the subtle interdependence between the energy-dissipation structure and the regularity
gain and transfer structure is most apparent. On one hand the linearization of N about the equilibrium,
denoted by L, tells us how much regularity can be gained and therefore tell us which commutators can
be controlled, and on the other hand the energy-dissipation structure associated with N tells us which
form of control of these commutators is allowed in order to close the estimates. The precise form of Ly is
then chosen such that it yields ‘good’ commutators respectful of both of these features, i.e. commutators
upon which we have structured control, and which are also tame enough despite the supercriticality of the
surface energy. In particular, note that when X is the equilibrium solution, i.e. X =0, then Ly = L.

3.2.4. Fuilure of coercivity. We discussed above that surface energies of order v = 3/2 are critical, in some
sense. Nonetheless, close to that exponent, i.e. whether in the case of surface tension where o = 1 or in
the case of bending energies where o« = 2, exponential decay of the energy can be obtained. Whilst this is
not addressed directly in this paper, it is worth pointing out that this is no longer true when o < 1/2 or
a>5/2.

e When a < 1/2 one does not obtain exponential decay of the energy for the linearized problem
about equilibrium, but only algebraic decay. We refer to Tice-Zbarsky | | for details.

e When « > 5/2, the scheme of a priori estimates is not sufficient to obtain coercivity of the dissipa-
tion over the energy. Recall that in order to show that the dissipation is coercive over the energy,
we must differentiate the PDE. Indeed, upon differentiating we obtain enough control on u to make
sense of the trace of the stress tensor p/ — Du, which in turns allows us to leverage the dynamic
boundary condition to turn control of u into higher-order control of 7, thus obtaining coercivity.
Taking derivatives up to parabolic order two (i.e. taking one temporal and two spatial derivatives)
we see that the only appearance of 9y in the energy is via the term

Qo (9m) = |0l e (12,
whilst the kinematic boundary tells us that

2 2 2
D 2 [ullgs ) 2 It wllgs/2 2y 2 11055 2 (p2)-

So indeed, for a > %, D % £. Note that this problem cannot be circumvented by applying more
time derivatives, as it will always occur for the highest order term.

3.3. Strategy of the proof. In this section we sketch the strategy of the proof. We describe the key
moving pieces in Section 3.3.1, then discuss how they interact in Section 3.3.2. This allows us to identify in
Section 3.3.3 the ‘hard analysis’ estimates that have to be made to close the estimates and thus conclude
the proof. Throughout this section we also outline the plan of the paper, pointing to the location of each
step of the proof.

3.3.1. The moving pieces. The key moving pieces are: 1. L, 2. Ly, and 3. the various versions of the
energy and the dissipation.

(1) We denote by L the linearization of N about the equilibrium, which is responsible for the regularity
gain and transfer mechanisms.

(2) We denote by Ly a linear approximation of N about X, which is responsible for the energy-
dissipation structure of the problem. In particular Ly dictates the precise form of the energy-
dissipation relation and of the commutators 0% o N — Ly o 0%.
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(3) The various versions of the energy and the dissipation ( precisely defined in Section 4.5.2):

e The equilibrium versions, denoted by € and D, which come from the energy-dissipation relation
corresponding to the linearized problem about the equilibrium and consist of functional norms
of the unknowns.

e The improved versions, denoted by £ and D, which are obtained by bootstrapping from the
equilibrium versions, using the regularity gain and transfer mechanisms embedded in L. In
other words, if LX = 0 then £ controls & and D controls D.

e The geometric versions, denoted by £ and D, which come from the energy-dissipation relation
corresponding to N and Ly and consist of functional norms of the unknowns involving the
G-differential operators and weighted by the geometric coefficient (such as J).

In particular, note that since Ly depends on X, so do £ and 5, and so we also write them as
E(-;X) and D (-; X), respectively. Moreover, note that the notation we use is consistent since on
one hand, when X = 0 we have that Ly = L, and on the other hand € (-;0) = € and D (-;0) = D.
This is summarized in the diagram below, where ‘IBP’ denotes integration by parts.

Lyy =020 48y x) +D(Y;X) =0

[ [

Ly=0—"2 5 de)) 1 D(Y) =0
The precise derivation of the energy-dissipation relations can be found at the start of Section 5.1.

3.3.2. How the moving pieces interact. As discussed earlier, there are two key features of the problem that
our proof relies on:

(1) Given the equilibrium versions of the energy and the dissipation, the regularity gain and transfer
mechanisms embedded in the linearization L dictate the form of the improved versions. The general
form of the auxiliary estimates obtained from those regularity gain and transfer mechanisms can
be found at the start of Section 5.2.

(2) The form of Ly dictates the energy-dissipation structure, which thus determines the form of the
geometric versions of the energy and dissipation, as well as the form of the commutators 0% o N —
Ly o00“. The derivation of the energy-dissipation relation and the computation of the commutators
can be found at the start of Section 5.1.

The interaction of the moving pieces is also summarized more tersely in Figure 4.

LX=R+—— > N(X)=0 g-IBl » LEO(X) + D% (X) =0
| |
ESE+NE G—IBP ~ ~
~_ Ly (0°X) = 0« 27182, d B (gax; x) + D (9°X; X) = (C*,0°X
{D,swa v (0°) SE(0°X:0) + D002 X) = (C*,0°%)

FIGURE 4. Schematic overview of the strategy of the proof, where G — IBP refers to
integration by part with respect to the G-differential operators (c.f. Section A.l for the
relevant integration theorems).

3.3.3. The ‘hard analysis’ estimates. In order to close the estimates, we need to show that, in the small
energy regime,
e the commutators are small, which is done in the latter part of Section 5.1, and
e all versions of the energy are comparable (and similarly for the dissipation), which is done in the
latter part of Section 5.2 (where we essentially show that the equilibrium and improved versions
are comparable) and in Section 5.3 (where we essentially show that the equilibrium and geometric
versions are comparable).
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4. NOTATION

The purpose of this section is to collect in a single place all of the notational conventions we will use
throughout the rest of the paper.

4.1. Basics. Here we collect notation for variables, derivatives, and tensor manipulations.

4.1.1. Variables and derivatives. We use the following notation for space-time variables.
e T € (0,00] denotes a time.
e For any = = (71,22, 73) € R3, we write Z := (z1,22) € R? and 7 := (Z,0) = (21, 72,0) € R3.
e Similarly, we employ the following notation for derivatives: V = (9y,02,03), V := (01,02), and
V = (V,0) = (81,85,0).

4.1.2. Parabolic order of multi-indices. For any a = (ag,a) € N'*7 such that 0% = 9;°02, we define
||, z2 == 2a + &, and call it the parabolic order of a.

4.1.3. Inequalities. We say a constant C' is universal if it only depends on the various parameters of the
problem, the dimension, etc., but not on the solution or the data. The notation a <  will be used to
mean that there exists a universal constant C' > 0 such that a < Cg.

4.1.4. Contractions, inner products, and derivatives of tensors. Throughout the paper we will use the
Einstein summation convention of summing over repeated indices. We will also need the following scalar
products:

e a-b=aq;b; for any a,b € R",

e A: B= AijBij for any A, B € R™*",

k times

e TeS=T, ;Si i forany T,S € R * XN = (]R”)®k.

When contracting tensors of different ranks we will write

o (Te S)jl...jpkl...kr. = T}y jpir.igSi...ight...k, for any T € (R")®(p+q) and S € (R”)®(q+r), such that
TeS e (RY)®WPH),
For derivatives of tensors we write:
k
o (V'9); irara = Oar -+ 0aSiy..y, for any S :R™ — (R")F,
. ((VI)TS) =04 ---04,5i,.., forany S:R" — (R™)®F,
ai...apty... g
4.2. Sobolev spaces. Here we record our notation for Sobolev spaces.

e For sets of the form D = TQ or 2 we write H*(D) to denote the usual L?—based Sobolev space
of order s > 0, and write H* (D) to denote their homogeneous counterparts. When D = T? we
extend this to include s < 0 using the standard Fourier characterization.

e For sets of the form D = T? or €, the notation H** (D) will be employed to mean the following:

o S |[flgs+(py means that Ve >0,3C > 0s.t. a < C|f|[gerep)
[ f[lgrs+(py S B means that Je > 0,3C > 0 s.t. || gssepy < CB.

4.3. Domains and coefficients. Here we record notation related to the Eulerian and fixed domains and
the coefficients associated to them.

4.3.1. FEulerian and flattened domains. We recall that the Eulerian and fixed or equilibrium domains satisfy
the following.

The Eulerian domain The fixed domain
e Q(t):={zeT*xR|-b<z3<n(taz)} o O :=T2x (—=b,0)
e X(t):={xeT*xR|a3=1(t7)} e ¥ :=T2x {0}
* Xy = {$€T2XR‘x3:—b} e X, as before
o(‘)Q(t):E(t)LJZb e 0N =X 1Y,
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4.3.2. Geometric coefficients. Recall that the flattening map ® defined by (2.1) allows us to map Q to
Q(t). Associated to the flattening map are the following essential geometric coefficients.

o J:=detVP =1+ 03 (Xextn)

¢ G:=(VO) "= (I+e3®V (Xexty)) " =1 — Fhpoioe

See Lemma A.1 for the computations of J and G.

4.3.3. Differential operators with variable coefficients. Given any matrix field M : © — R3*3 and any
vector field v :  — R?, we define

L] VM =M - V, ie. OZM = Mijaj

e DMy :=2 Sym (VMU) =VMy + (VMU)T
When M = G, these operators arise naturally as “®-conjugates” of the usual differential operators V and
D. More precisely, upon changing variables via ® we have that V9f = V ( fo <I>_1) o ® (and similarly
for the symmetrized gradient). Note that, as illustrated in Figure 5, horizontal slices in the fixed domain
correspond to curved hypersurfaces in the Eulerian domain. In particular, horizontal derivatives in the
fixed domain correspond to derivatives tangential to these hypersurfaces in the Eulerian domain.

=0 /\/\/ >
3! —

Ly — Lo

2 2

FIGURE 5. Horizontal slices in the fixed domain are mapped to curved hypersurfaces in the
Eulerian domain by the diffeomorphism flattening the domain.

Since ® is time-dependent, we also define G-versions of time derivatives:
o 0f =0, — (0:®) - VI =0, — LXext (0im) 03
o DY =99 4v-V9I
(c.f. Lemma A.1 for the computation of 9;®). Once again, these differential operators arise naturally when
changing variables since 8? f =0 ( fo <I>_1) o ®. Similarly, D, 9 arises naturally in the context of the
G-Reynolds transport theorem (c.f. Proposition A.3). Finally, when integrating by parts, since VY # V
we will pick up a normal VgQ % vyq defined as

\V, _ = 2
Vi = (gJ)'VaQZ{_anre?’— L+ |Vnl" veg on X

~—~— —e3 =V, on X
cofUd 3 o) b

(see Proposition A.2 for the statement of the G-divergence theorem and Lemma A.1 for the computation
g

of v3,).
o0

4.4. Terms related to the surface energy. Here we record notation related to the surface energy.

4.4.1. Functionals and operators associated with the surface energy. We consider some surface energy den-
sity f : R? x R?*2 5 R, and define the following for any sufficiently regular 1, ¢,v, ¢; : T?> — R, where
i=1,...,k.

Jet: Jn = (Vn,Vzn), ie. J = (V V2) such that J* (w, M) = -V -w+ V2 : M.

Surface energy: W (n) := [ f (Tn).

Directional derivatives: dsW (1) := SW (n + t®) |i=o-

Derivative: DW defined via (DW (), ¢) := doW ().

Second derivative: D?W defined via (D*W (1), (¢,¥)) 1= 8,6,V (1) = 04050V (n).

Higher-order derivatives: for k € N, DWW defined via

(DM W (1) (61,02, 08) ) 1= G, G - B ().



VISCOUS SURFACE WAVES AND SURFACE ENERGIES 17

First variation: 6W (n) := J* (Vf(Jn)) such that
OW).¢) = [ W= [ Vtm-Te
T2 T2
Second variation: (5,27)/\/) o:=J* (sz (In) - jqﬁ) such that
(DW . 6) = [ (@GW)o)v= [ VTmeos ).

Higher-order variations: for k € N,

(551/\/) (D1, 02, Pp—1) =T~ (ka (Tn) e (Tp1 @Tp2 @+ @ J¢k—1))
such that

<DkW (77)7(¢1,¢2,---7¢k—17¢k)> = /T2 <<5§W) (¢1,¢2,---,¢k—1))¢k

:/Wv'ff(jn)-(jm®j¢2®---®j¢k_1®7¢k).

Quadratic approximation:
1 1 1
0,(0)i=5 | V(T e (0w Te) =5 [ (BWe)o=5 (DW).(6.0)).
Derivatives of the quadratic approximation: for any a € N2,

@) @) =3 [ 0°(V1 () + (760 T0)

and in particular Q, = 0;Q,,.

4.4.2. Constants associated to f. At several points in our analysis we will need to refer to special constants
related to the surface energy density f. We define these now.

Definition 4.1 (Universal constants). We define the following.
e Define
Cy = HJHE(HQ/Z(TQ);LOO(TQ))
and observe that C] is a finite universal constant since it only depends on the Sobolev embedding
H? (Tz) — L (']I‘2) for all s > 1.
e Define, for all k € N,

o= |7 e
S f B(0,C1) )
Crucially, note that if we are in the small energy reglme (see Definition 4.2), where in particular
£ <1, then
kg (k)
[0 <8 <

since for all n : T? — R sufficiently regular
HjnHLOO(’]l?) < ClHWHHg/z(Tz) < Cl\/g < (.

This will be helpful to recall when we are performing the a priori estimates since the term
HV’“ (T n)H Lo (T2) frequently appears (for various values of k).

4.5. Quantities associated with the unknowns. Here we collect notation associated with the un-
knowns.

4.5.1. Unknown variables. We will use the following notation to refer to unknowns in the fluid equations.

Velocities are u,v : [0,T) x  — R3.
Pressures are p,q: [0,T) x Q — R.
Stress tensors are Sg 79 :[0,T)xQ — Sym (R3X3) defined by 89 := pI —DY% and TY := qI —DY%.

Surface elevations are 1, ¢ : [0,7) x T? — (—b, 00).
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4.5.2. The different versions of the energy and dissipation. We will need various forms of the energy and
dissipation functionals. We record the definitions of these now.
Geometric versions: For Xy = (u,p,n) and Y = (v,q,(), we define

=5 [T m w5 [k
Bs) =5 [ 10T )+, )+§/TQ!<!,

—/|]D)g"u| J(n), and

D (Y; Xp) : / DI o> J (1

where we have written J (1) and G (n) instead of writing, as we do elsewhere, J and G respectively in order
to emphasize the dependence on 7 of these geometric coefficients. We also define

E(V; Xp) i= E° (Xo) + E (0. X0) + E (VV; %) + E (vQy; XO) and (4.2)
D (V; Xy) := D° (X)) + D (8,Y; X)) + D (VY; &) + D (sz; XO) (4.2b)
i.e. sum up to derivatives of parabolic order two, where we write F (Vy) to mean ), F (Viy) and
F <V2y> to mean Z” F (Vijy).
Note that E° (X,) and DO (X,) are functions whose domain is the space where X lives, but E (V; Xp)
and D (Y; Xp) are approximations of theses functions about Aj, taking values ) in the tangent space to
the space where A} lives, hence why they are quadratic in ).

Equilibrium versions: For Xeqy = (ueg, PegsNeq) = (0,0,0), i.e. the equilibrium configuration, and
Y= (Uv q, C)) we define

B@) = BE@idg) =3 [ WP+ Q@+ [ 1P
%/ |v| + 1/ ((50W+g) ()(and
DY) = D (Y Xey) = /|1D> .

Note that, using the uniform ellipticity of 2V + g stated in Section 2.2, we obtain that

?(3’) = |ol172 (@) + 1€ Fr2(r2y.
DY) = |[Dv]|72(q

Then we define, once again summing up to derivatives of parabolic order two:
EWV)=EW+E@Y)+E(VY)+E (VQJ/) (4.42)
D(Y):=D()+D(@Y)+D(VY)+D (7232) : (4.4b)

Improved versions: For ) = (v, q, (), we define
E (V) = llull3z0) + [10wulF20) + Pl 70 0 + ”77“?{9/2(11‘2) + (10| [372 72y and (4.5a)
DY) = ||ullFs () + 10l F1 gy + lIpI2 0
+H77H§111/2(T2) + Hath?{E)/?(W) + H@%Hip/z(w)- (4.5b)

Note that defined this way, coercivity is immediate, i.e. we have that & < D.
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4.5.3. Small energy regime. We now define the ‘small energy regime’ that is used throughout the paper.
Definition 4.2 (Small energy regime). Let Cp > 0 be defined by

Cp = ||ext||£(H3/2(1r2); Lo (Q < * H\/—H

Ho/2(']r2 H3/2(']T2))>
02, . We say that we are in the ‘small energy regime’ if and only if there
exists a solution X = (u,p,n) on [0,7T) such that

sup £(X)<d and sup D(X) < 0.
t€[0,T) te[0,T)

and fix some 0 < §yp < min (

The following remarks will be important later.

Remark 4.3.
(1) Cp < oo since
VA € £ (HP (T2); 132 (T?)),
ext € £ (H*?(T?); H*(Q)), and
H?(Q) — L™ ().
(2) If X is a solution such that £ (X) < d, then in particular, by definition of X (c.f. Section 2.1), and
by Lemma B.7,

t
eXb i + Xextv—An

1105 (X ext n)|[ 00 () =

Leo(9Q)

< llextl gz rayo=co )< llarzcesy + [[V=3]| oo HS/QTQ)\\nrrHO/zmz))

< COH”HH5/2(T2) < C()\/E < Co\/% <1
and therefore inf extn > —bCp\/dg > —b such that ® is well-defined, and

inf J =1+ inf <W+Xex‘c \/(—An)> >1—Co\/0o >0

b

such that ® is diffeomorphism.
(3) We require 6 < 1 in order to simplify the a priori estimates by not having to track powers of the
energy. Indeed, for £ < dg < 1, EX + .- 4 £ < gMINA,

5. A PRIORI ESTIMATES

5.1. Energy-dissipation estimates. In this section we record the energy-dissipation relations arising
from the original problem (known as the zeroth-order energy-dissipation relation) in Proposition 5.1 and
from the differentiated problem (known as the higher-order energy-dissipation relation) in Proposition 5.2.
We then sketch the computation of the commutators, relegating the full details to the appendix, and we
estimate these commutators in Lemma 5.4.

We start by recording, immediately below, the energy-dissipation relation arising from the original
problem. Note that in the notation of Section 3.2 this is the energy-dissipation relation corresponding to
the system of PDEs N (X) = 0.

Proposition 5.1 (Zeroth-order energy-dissipation relation). If (u,p,n) solves (2.2a)—(2.2¢), then

d 1 2 g, 2 /1 G |2
— - < ))) ) =
dt</92|u|‘]+w(77)+/qrz2|n|>+<92| ul“J.

In other words, for E° and D° as defined in Section 4.5.2 and Xy = (u,p,n), we have that

d ~ ~
EEO (X()) + DY (Xp) =0.
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Proof. We take the dot product of (2.2a) with u, multiply by J to account for the geometry, and integrate
over (). This results in:

(2 d 1 1 2
=L Lapa) + [ Lpsur o [ oW +om) (u-vG)
dt \ Jg 2 02 T2 o9
d 1 1 2
=5 ([5ler)+ [ 5l [ ow o+ omom
d 1 1 2 d g
=< (/ngquJ> +/Q§HD>%] J+E <W(n)+/TQ§\n!2>
_d /3|u|2J+W(n)+/ 91?2 +/ Linoups
dt Q2 ']1*22 92

Here in (1) we have used the G-divergence theorem (Proposition A.2) and the fact that V- (M7 -v) = M :
Vo4 (V-M)-v. In (2) we have used the G-Reynolds transport theorem (Proposition A.3) and the fact
that V9 - u = 0. t

Having recorded the energy-dissipation relation associated with the original problem above in Proposition
5.1, we now record the energy-dissipation relation associated with the differentiated problem below in
Proposition 5.2. Note that in the notation of Section 3.2 and for C' = (Cl, C?, 03, C4) this is the energy-
dissipation relation corresponding to the system of PDEs Ly, (V) = C.

Proposition 5.2 (Higher-order energy-dissipation relation). If Xy = (u,p,n) and Y = (v,q, () solve

fo’gv +V9.19 =t in €, (5.1a)
V9 .v=0C" in €, (5.1b)
( (57271/\/) ¢+ g() VgQ —T19. ng =3 on X, (5.1c)
¢ —v- Vgﬂ =t on X, and (5.1d)
v=0 on Xy, (5.1e)

where recall that TY := qI — DY (c.f. Section /.5.1) and where G = G (n), then

3 ([5irrmron@+ [ Ger)+ ([ 5mo0tsm) -

:Qﬁ(()"‘/ﬂ(cl‘”)J(77)‘|‘/QC2<]J(77)+/TQC'3'U‘|‘/TQC4(5727W+9)C:3 (C.Y)x

for C = (C’l, C?,C3, 04). In other words, for E and D as defined in Section /4.5.2,

%E(J}; Xo) + ﬁ(y; Xy) = <C7y>XO )

where we have written J (n) and G (n) instead of writing, as we do elsewhere, J and G respectively in order
to emphasize the dependence on n of these geometric coefficients.
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Proof. Taking the dot product of (5.1a) with uJ and integrating over 2 yields
I

——
/(C’l-v)J:/(va)-vJ—i—/(Vg-Tg)-vJ
Q Q Q
:/Dtg (1]1)]2)J—/ (Tg:ng)J—l—/ (79 -v) - v§,
Q 2 Q o9
_4 /1‘?}‘2J —/qC2J+/1UD>%\2J+/ (179 -v§,) v
dt \ Jq 2 Q 02 T2 0%
N—_——

1 111 v ()

where
= [ (@Wra)¢) o) - [ €20
:/Tz((5%W+g)()8tﬁ—/w((5%W+9)C)C4—/TQC3'U
_ (i(@n(o)% +%<A2g<2>—/1r2<(5gw+g)g)c4— T203-v
v Vi VII VIII X
So finally

I=11—II+1IV+V—VI+ VII - VIII - IX
(I1+ V + VII) + IV = VI + I 4 III 4 IX + VIII

<~
([ treaias [ 5 ([ 1)

=00+ [(C )+ [ s [ et [ t@w e

T2
O

Using the notation from the sketch in Section 3.2, we can rephrase Proposition 5.2 as follows: if Xj
and ) solve Ly, (¥) = C, then jts(y, Xo) + D (V; X)) = (C,Y)y,- We thus seek to compute C* =
Ly (0°X) — 0% (N (X)).

As discussed in Section 3.2, the ‘commutator’ C'* is not quite equal to [N, 0% because of the ‘fully
nonlinear’ term coming from the surface energy. In particular, the terms in N are of two types: almost all
terms can be written as non-constant coefficient linear operators which have a multilinear dependence on
their coefficients, and one term (coming from the surface energy) is ‘fully nonlinear’ and cannot be written
in that form. For terms of the first type, we have genuine commutators, and these are easy to compute: if
L= ﬁ(ﬂa, ..., k), then

[0% L] = Z L(@ny,...,0"%m) 008,
B"'Z?:l Yi=&
B<a
See Proposition B.10 for the full computations. For the term of the second type, we do not compute

V5000, 0°] = (v5a0W) 0 0% — 0% o (vodW)
but instead compute
Ve () = ( (vd2WV) 0 0" — 8% 0 (oW ) (m)
Remark 5.3. Using (5727)/\/, as opposed to 62W in the differentiated version of the PDE is natural since it
is precisely this operator which appears when differentiating dW, i.e. since

9% (5W (n)) = (5;W) (9°7).
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Using 42V instead of 5,27W would also make it difficult to close the estimates since it would yield (due to
commutators arising when differentiating the PDE in time) interactions of the form

/T (W~ 8W) (@) (tx )
—_—
)

where typically, i.e. unless the surface energy density f has a special structure, (x) involves fourth-order
derivatives. For example, in the case of the ‘scalar’ Willmore energy, i.e.

W (n) = V) |An|?
(n) /sz( n) |An|
for some smooth m : R? — (0, 00) with m (0) > 0, we have that
(W = W) ¢ = (m (V) —m (0)) A% + 2V (m (Vn)) - VA¢ + A (m (Vn)) Ag.
In general
(W = 5W) 0 =T ((V2f (Tn) = V£ (0)) © T9)

which (again, unless f has some special structure) typically involves fourth-order derivatives of ¢. Such
interactions would be troublesome because they would thus take the form

/]1‘2 (V48t77) (tr Opu) (Lo.t.)

for some lower order terms that could be controlled via the energy. Terms like this cannot be controlled
in our scheme of a priori estimates because we have insufficient control of 9,1 and dyu, since we only know
that

Dz HVA‘@?]‘ ‘273/2(1*2) + |[tr 875“”?{1/2(?1‘2)'

The detailed computations of C*V>® () are in Lemma A.5. Putting it all together, we obtain that:

(02,07 = O (%) — /

Q

—/Q([(VQ-GT) V0% ) - <aau>J—/Q([(gT-g> 1 V2,07 ) - (0% J

b [ (98000 0w+ [ (9907 0) ) g

Q

([0:® - V9,6 w) - (0"u) J+/ ([u- 79,0 u) - (9%u) J

- /W ([v5ar 0] w) (2w +9) (@°n) )
= I+ 114+ 1I+1IV+V+ VI+ VII + VIII 4 IX 4 X 4 XI 4 XIL
The following lemma shows how these terms may be estimated.

Lemma 5.4. If the small energy assumptions hold (see Definition /.2), then there are functionals C',C?

such that
d

> (0™ 07x), =C + 562
Ia‘t7f2§2
with
IC| < VED and |C?| < VEE.
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Proof. We begin with a sketch of the general argument. Most of the commutators appearing in I — XII in
(5.2) are multilinear in terms of quantities that we control (such as the unknowns u, p, n and geometric
coefficients J, G, ¥, Vagﬂ). To handle such commutators, we use the Holder and Sobolev inequalities. See
Proposition B.11 for how we control terms of the form

‘ / froo S
when we control the f;’s in some H*®" spaces.

In some cases, we may need to use a couple of other tools to be able to place functions in Sobolev spaces
of sufficiently high regularity. We may need to ‘borrow’ regularity, i.e. use that H5+t® (R"). H*t8 (R") —
H? (R™): see Propositions B.12, B.13, and B.14. We also need to use post-composition results, i.e. use
that C%® (H* (R")) < H*® (R™): see Proposition B.15.

For a few commutators, namely XI and XII, we will need to use the smallness and boundedness of
variations of the surface energy, i.e. Lemmas A.9, A.10, and A.11.

Estimates of these forms ultimately contribute to C'. We now turn to the question of how C? arises.
The term VII involves an appearance of d;p, which is not controlled in either the energy or dissipation,
though it is defined through the local existence theory in a manner that allows us to integrate by parts in

time:
/Q(atp)w=%</ﬂpw> —/Qp(atw).

Note that the non-time-differentiated term can be controlled by vED like any of the other commutators
contributing to C', but the time-differentiated term must be controlled at a lower regularity level by £3/2.
In particular, the term of the form fQ pw arising from commutator VII is the only contribution to C2.

We now provide detailed proofs for the estimates of four terms that are particularly delicate. For example,
three of them are ‘critical’ in the sense that they lead to a full factor of D appearing, suggesting that they
are precisely at the limit of what the improved energy and dissipation allow us to control. Moreover, these
four terms are representative of various difficulties encountered. We thus detail how to control:

(1) the commutator I when 9% = 9, since it highlights how to handle terms of the form | [ f1 ... fi,
(2) the commutator VII when 0% = 9, since this is precisely the term that requires integration by parts
in time in order to be brought under control,

(3) the commutator XI when 9% = ¥~ since it requires intermediate results about the smallness of W,
5,27W, and 521/\/, and since it highlights how post-composition and product estimates in Sobolev
spaces are used, and

(4) the commutator XII when 0% = 0y, for the same reasons.

Estimating the remaining commutators follows a similar procedure and thus we omit those estimates.

(1) A typical estimate on the surface. We detail how to control the commutator I when 0% = 9;. The
commutator is

0 (0m) =5 [ V) (om®,)

and it can be controlled as follows:
1Q; Om)| S HVSf ('-777)‘|Loo(']1‘2)||jat77||L2(’]1‘2)||t76t77||2L4(’]1‘2)
S P10 2| TOul e
S VElonlzp2py S VED.

Recall that C’]@ is defined in Definition 4.1.

(2) Integration by parts in time. We detail how to control the commutator VII when 0% = 9;. The
commutator is

/Q (B9) : (V) (Op) J.
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/Q(atp)w=%</gpw> —/Qp(at’w)

where we may only use the energy (and not the dissipation) to control fQ pw since it is time-
differentiated, and where we may proceed as usual, i.e. using both the energy and the dissipation,
but not using the dissipation more than twice, to control fQ p (Oqw). The first term is

Schematically, we have:

/ (0,G : Vu) pJ,
0

and it can be estimated in the following way:

S Hatg"LS(Q)"VU"LS(Q)HpHLS(Q)HJHLw(Q)
S ||8tg||H1/2(Q)||Vu||H1/2(Q)||p||H1/2(Q)||J||H3/2+(Q)
S(1+vE)er gl
The second term is
/ (97G : Vu) Jp+/ (604G : VOu) Jp+/ (0,G : Vu) (6;J) p,
Q Q Q
and can be estimated in the following way:
|-+ LS NO2G| L2 oy IVl 2oy 1] Lo (191 25
+ 11091 3o IV 0wl s (@ 1| Lo ey 121 | L3 ()
+110eG | L3 () IVl L3 ) 106 T || oo (o 1Pl | L3 )
S N02G|| L2 oy IVl oy 1 s oy Pl
110G 120y V00t 73720 1 5725 ey s

F110eG | 172 @) IV ull 1720 106 T | g3 24 () 1P 120
< \/2_)<1+\/§)5+ <1+\/§> e 4 <(1+&)EVD.

(3) Another typical estimate on the surface. We detail how to control the commutator XI when 0% =
72. The commutator is

[ (@ owen (vt + [

T
" /T o ((5W) (Y0, 9m) (ir 9%0)
=: XIl + X12 + XIg

(20) (W) (T) (1r V%)

The first two terms can be estimated in the following way:
IXT; + XIg| < HV?’HHLOO(W)WW (77)”L2(T2)Htr VzuHm(Tz)
V201 o oy [ V) (V| o [[ V20| 22
S HV377HH1+(T2)H5W (T,)HL2(']T2)"V2UHH1/2(Q)
V20 i o) | OV) (V] 2 | [V [ 1122
< VEVEVD + VEVDVD < EVD + VED,
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where we have used that [[§W (n)||g1/2(p2) S VE, and that
[(a50) (VW)HH(T?) = (|7 (V2F (Tn) » jvn)HL2(T2)
S HV2f (Tn) e jvnHH2(T2)
SN2 (T gz ey 1TVl 22y
S (€ + ) (1nllzerey + 1T Era) ) ) 1l ey
S (1 +1llsrsy + Il ey ) VD S VD,
recalling that O is defined in Definition 4.1. The last term requires a bit more precaution:
BSEIRS HV()QQ (tr V2U)HH1/2(T2)H(5§7W) (Vn, VU)HHﬂm(T?)
S50l 2+ ooy 16 V20l |2 oy [[VEF (T0) @ (T0 @ T g3/
S (14 VE) VDI V2 £ (T | TVl 22
< (1+VE)VDVEE 5 (1+VE)e¥2VD 5eVD,
where we have used that
IV2F (T garagrey S CF + € (1T nllgssozay + 1Tl gsr202))
S1+VE+E2 <L

(4) One last typical estimate on the surface. We detail how to control the commutator XII when
0% = 0;. The commutator is

L, (Vo) () (W -+ 9) @)
and it can be estimated in the following way

oL S 10m) ()l sy || (529 + 9) @]y

S Hvaﬂ]"H3/2(T2)HtruHH3/2(’]T2) <H5727WH£(H5/2;H3/2) + 1> HatUHHS/Z(W)
SVDVEVD < VED.
O

5.2. Regularity gain. In this section we record the auxiliary estimates arising from the linearized problem
(about the equilibrium) in Proposition 5.5, we compute the nonlinear remainders obtained when writing
the full nonlinear problem as a perturbation of its linearization, and finally we estimate these nonlinear
remainders in Lemma 5.7.

We begin by recording our auxiliary estimates in a general form.

Proposition 5.5 (Generic form of the auxiliary estimates). Let R = (Rl, R? R3, R4) be given and suppose
that (u,p,n) solves

Ou— Au+Vp=R! in €,
V- u=R? i €,
(5(2]W+g) nes +Du-e3 —pes = R on %,
om—u-e3 =R on Y, and
u=0 on Y.
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Then *

and *

1.e.

for
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ull g2y + 110kull 2y + P11y + 10l or2 (r2) + 1100 212
S 0eull 2y + [0l cr2y + 0l g2 op2y + Ml L2 (e (5.3)
1 2 3 1
B[ 20 + 1B | 1oy + 1B [ rey + 1B s

||U||H3(Q) + ||8tu||H1(Q) + ||p||H2(Q) + ||77||H11/2(T2) + ||8m||H5/2(T2) + HOEWHHW(TQ)
—2
< HDUHL2(Q) + HDatuHLQ(Q) + H]DV u‘

L2(Q)
B gy + 1B 2y + 1B sgsra ooy + R sy + OB |12 22y

ESE+Ng and
D<D+Np

{NE - ‘\Rl\@z(m + HRQH%’%Q) + HR?)H%”W) " HR4H%M<T2> 2
Np = |[RY [0 + 1B |12y + 1B sz roy + 1B [gssa oy + [10R [/ 2y -

Proof. We begin with the estimates related to the energy. We divide the argument into several steps.

(1)

We initiate our scheme of estimates in the usual way for parabolic problems: treat temporal
derivatives as forcing terms in the stationary equations in order to recover control of the spatial
derivatives from control of the temporal derivatives. In particular, note that (u, p,n) solves a Stokes
problem with mixed boundary conditions where 0;u and dyn are treated as forcing terms, i.e.

—Au+Vp=—-0u+R' inQ,
V-u=R? in Q,
u-e3=0m— R on ¥,
(Dues),,,, = (R?’)tan on X, and
u=20 on Xy,

where for any vector field w : ¥ — R3 we denote by wye, its tangential part, ie. win =
(I — e3 ® e3) w. Therefore, by using elliptic regularity estimates for the Stokes problem (i.e. the
auxiliary estimate B.17) we obtain that

H“HHQ(Q) ™ HVPHB(Q) S H_at“ + RIHLZ(Q) + HRzHHl(Q) + Hat” - R4HH3/2(T2) + “(R3)tan|‘H1/2(T2)

(2)

< |18ull g2 ) + 10l sz 12y + HR1HL2(Q) + HR2HH1(Q) + “(R3)tan||H1/2(T2) + HR4HH3/2(’H‘2)'

Ultimately, we wish to control the full H' norm of p via the improved energy, but so far we only
control the gradient of p. In order to proceed further we therefore use the normal component of
the dynamic boundary condition to obtain control of the trace of p on the top boundary. Indeed,
since

p=Du:(e3®es)+ (W +g)n— R e3 on T? (~ %)
it follows that
|ltrs pll L2 (p2y S |trs Dul| 2 (o) + |0l g (p2) + ||R*- €3HL2(T2)

S lullgsre ) + [0l gagrey + HR3 : 63HL2(’]1‘2)'

2Note that the terms Hvu‘ ‘L2 and HVQUH , are present in € but are absent from the right-hand side of the estimate.
L

3Note that the term H]D)vu‘ ‘L2 is present in D but are absent from the right-hand side of the estimate.
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(3) We can now, as intended, recover control of the full H! norm of p by using a Poincaré-type inequality
(i.e. auxiliary estimate B.1):

1Pl ar ) S Hltrs pllp2erzy + VPl 2 (0)-

(4) Now that we have enough control on the stress tensor to obtain estimates for its trace onto the
boundary, we can use the normal component of the dynamic boundary condition to obtain control
of higher-order spatial derivatives of 7. Indeed, since

(W +g)n=p—Du: (e3@es)+ R* - e3
it follows from the elliptic regularity of 5(2)1/\/ + g (i-e. the auxiliary estimate B.20) that
Ul gor2(r2y S |Itrs Pl gase(pey + [Itrs Dull gaj2 g2y + ||R - e3] ‘Hl/z(qrz)
Sl g ) + Null gzi) + [ras 63HH1/2(T2)’
Assembling the above estimates, we see that
Nl g2y + 11PH ) + [l gor2 2y S 110ull 2y + 10| a2 erey + |0l gra o2y
+HR1HL2(Q) + HR2HH1(Q) + HRSHHU?(TZ) + HR4HH3/2(T2)'

Then (5.3) follows immediately from this.
We now turn our attention to estimates related to the dissipation. Again, we divide the argument into
steps.
(1) We begin by trading control of the symmetrized gradient for control of full H' norms. This is

possible due to the no-slip boundary conditions and a Korn-type inequality (i.e. auxiliary estimate
B.22):
HUHHl(Q) S HDUHL2(Q)7
Ol g1y < |DOullr2(q). and
A P L
H(Q)

L2 (Q)

(2) Next we use the fact that the horizontal derivatives of the trace of u are equal to the trace of the
horizontal derivatives, i.e. V o try = try oV. From this and standard trace estimates we obtain:

=2
ltrs ullgsrzgrey S lbrs ullg1/ape) + ||[7° (ero )|

H1/2(T2)

S ull gy + HHZ vQUHHW(Q)

HY(Q)

< lullgp oy + | |70

(3) We can now recover control of all the derivatives of u by using the trace of u as datum in a Stokes
problem with Dirichlet boundary conditions. Indeed, since

—Au+Vp=—-0u+R' inQ,

V- u=R? in Q,
u=u on X,
u =0 on X

it follows from elliptic regularity estimates for the Stokes problem (i.e. the auxiliary estimate B.16)
that

1l s () + 11Vl ) S 1| =00+ B| ga ) + 1R[] o ) + ers wll s 2 o)

< 0wl gy + e ull oo ey + |[BY | 1) + B[] 2
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(4) Next we observe that
(W +g) (Vn) =Vp—DVu: (e3®e3) + VR on T?(~ X)

and therefore elliptic estimates for the operator 581/\/ + g (i.e. the auxiliary estimate B.20) provide
the bounds

HVUHHs/z(w) S [Jers vpHHl/Z(W) + [|trs DVUHHl/z(’]P) T HVRSHH”Z(TQ)
SVl + ull gy + VR | g2 e

Moreover, since [» 7 = 0, we have that ||| g11/2 S HV?]‘ |H9/2 (by auxiliary estimate B.2), and so,
finally, we have

[l 1172 r2) S WVl + el sy + [[VR|| 12 o)

(5) We now parlay the 1 estimates into full H? control of the pressure by arguing as we did for the
energy, obtaining control of the trace of the pressure. Since

p:D’LL:(63@63)+(58W+9)77-R3'63 on T? (~ X)),
it follows that
65 pll 2z2) S llers Dull agrey + nllscry + R | ey
Slull /2oy + Il gacee) + || B[] 2 oy
We then use a Poincare-type inequality (i.e. auxiliary estimate B.1) to bound
Pl 20y S Mltrs pll 22y + VPl 1 (q)-

(6) Finally, we use the kinematic boundary condition and its time-differentiated version to obtain
control of d;n and 9?7. Indeed, the kinematic boundary condition tells us that

om=u-e3+ R on T? (~ %),

and therefore

10l grs/2(m2y S |trs sz g2y + || R w2z S ullgsq) + || RY| H5/2(T2)"

The time-differentiated kinematic boundary condition tells us that
O2n = (Opu) - e3 + O R! on T? (~ ¥)
and therefore
Hat277HH1/2(1r2) S N0l s () + “atR4“H1/2(T2)'
Combining these estimates then shows that
ull 3y + [10cull g o) + 1Pl 2y + 10l a2y + 110l sz p2y + H8t277HHl/2(T2)
< IDull 2y + DByl gy + ||DT

L2(Q)
B sy + 1B a2 + B ooy + VB oy F IR Loy + HO0R 12222

E/HR:;HHS/Q(TZ)

and then (5.4) follows immediately.
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Proposition 5.5 tells us in which norm we need to be able to control the nonlinear remainders. In the
notation used in the sketch in Section 3.2, these remainders R are given by R = (L — N) (X'). Here N
corresponds to the system (2.2a)—(2.2¢), while L corresponds to the system

du+V-5S=0 in €,
V-u=0 in Q,
(W +g)nes —S-e3=0 onx,
om—u-e3=0 on X, and
u =10 on Xp.

It follows that the remainders are given by

R = (Dju— ) + (V959 = V- 8), (5.6a)
R?=VY9.u—-V-u, (5.6b)
R3 = ((5)/\/ () vge, — (53W) T]€3> +gn (Vg —e3) — (89 - v§, — S -e3), and (5.6¢)
R'=u- (VgQ —e3). (5.6d)

Before recording our estimates for these terms we discuss how to Taylor expand the surface energy terms.

Remark 5.6. An important subtetly in performing the estimates in this section arises from the fact that
the surface energy density may be fully nonlinear. This plays a role in two terms in particular: W (n) and
((5W — (58)/\/) (n). We write these terms in a manner more amenable to estimates by performing a Taylor
expansion of Vf, i.e.

e For OW:
W () = T (VF (Tn) = T* (VF (Tn) = V£ (0))
—7 < / V(1) o Jn) = 7 (5(Tm) e T).
where .
()= [ VR () a
for z = (w, M) € R" x R™™. Note that we may also write

W) =T (Ro[VS,0](Tn)),

where Ry is defined in Proposition B.24. This is a useful way of writing W (n) since it provides
us with a unified way of estimating a certain number of terms showing up in the remainders.
e For (6W — W) (n):

oW (1) = W () = T*(V (Tn) = V3£ (0) » Tn)
= 7*(V(Tm) = PLIV0 (Tn))
=7 (R (V4,01 (7))

= J* <<%/01(1—t)v3f(tjn)dt> -(JU®JU)>

_ *<g(j77) o (Tn®Jn) )
where

1
8(2) ;:%/0 (1— ) V3 (t2) dt

for z = (w, M) € R" x R™"™ and where P; and R; are defined in Proposition B.24.
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Summarizing, we have:

{m (1) = T* (Ro [V £,0](Tn)) = T* (b (Tn) « Tn)
(W = BW) (n) = T* (R [Vf,01(Tn)) = T* (8 (In) e (Tn® Tn))

where Rg and R are defined in Proposition B.24 and where

1 1 1
() = (V£0 () = [ V)it amd g() = VA0TD =5 [ -0V a2

for z = (w, M) € R™ x R™"™ and for ry and r; defined in Proposition B.24.

(5.7)

Our next result records estimates for the remainder terms.

Lemma 5.7. Let Ng and Np be as defined in Proposition 5.5, and R*, R?, R®, R* be as defined by (5.6a)—
(5.6d). If the small energy assumptions hold (see Definition /.2), then

Ng < &% and Np < ED.

Proof. First let us sketch the argument. As in the proof of Proposition 5.5, most terms are easily handled

via the standard combination of Hélder and Sobolev inequalities (c.f. Proposition B.11) since they are

multilinear, but some terms arising from the fully nonlinear surface energy have to be handled differently.

Essentially, to control those, we make use of the fact that we are in a small energy regime and use Taylor

expansions (c.f. Proposition B.24 for the notation used) to bring it back to the multilinear (i.e. polynomial)

case. More precisely, the troublesome terms are ¥V — 62V and §W, which we handle by employing (5.7).
Let us now estimate each remainder in detail. R? and R* are easy to deal with since

R?>=(G—1I):Vuand R* = — (tru) - Vp

and therefore we can use standard product estimates in Sobolev spaces (c.f. Propositions B.12, B.13, and
B.14).

R! is similar and only requires expanding out further before being estimated in the same way as R? and
R* above:

R'=—(92)- G- (V)" +u-G- (V)" +(G-1)-V
—V (sym ((Vu) - (@-D)")) (G- 1)
(VD) : (G—1)—V- (sym <(Vu) (G- I)T>) :
R3 requires more care, since it can be expanded out to be
R? =~ (8W (1) + gn) (V) + (OW (n) = G5V (n)) e3 + pV7)
— Sym ((Vu) G7) - (Vi) + Sym (V) (G — 1)) - e3,
where we have used that R? is defined on ¥ and Vgﬂ|z = —%77 + e3. Most terms in the expansion of R?
can be handled by standard product estimates, but as sketched above, two terms require particular care,
namely the ones involving 6W (n) and 6W (n) — 53W (n).
According to (5.7), the key estimates required to control W and §W — §2W in H® are therefore the
control of h(Jn) and g(Jn) in H®. The details of this estimate rely on post-composition estimates in

Sobolev spaces, and are recorded in the appendix in Lemma A.12 and Corollary A.13. From this we obtain
that for any s > 2,

16 (T zer2y < CF 4+ CF2 (Il s oy +unHst> and
3 s1+3)
16 (T s (22 <c“+c<”+ 191 gzs+2 2y + N1l gz ey )

where here we recall that the constants C'](c ) are defined in Definition 4.1.

We may now proceed with the estimates. Since, as detailed above, most terms in the remainder are easy
to control, we only highlight those which are more delicate and representative of the difficulties encountered.
More precisely, we estimate in detail:
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(1) the term involving dW () — 5gW (n) in Ng,
(2) the term involving W (n) + gn in Np, and
(3) the term involving W (1) — 6gW (n) in Np.

These estimates are obtained as follows.
(1) We seek to control H((SW (n) — (%W (7])) 63‘ |H1/2(T2):
16w ) = W () ]| 22y = || (0 (T 0 T @ Tm))|| o S e (T @ (T @ T orare

S e (T o/ [| Tl gz ey S 1- VEVE = €.

(2) We seek to control [[(6W (1) + gn) V|| gs/2(r2) and thus the key term to control is [[0W (n)|] gs/2(r2)-
Since 6W (n) is a differential operator of order 4, and since D 2 |[n]] y11/2(p2) 2 || Vn) |H3/2(T2)’ we

cannot get away with writing 6W (n) = J* (Vf (Jn)) and estimating ||V f (Tn)|| g7/2(72)- Instead,
we use Lemma A .8 to obtain

1242 (77)"1{3/2@2) < HV?\/I,Mf(jU b V477HH3/2(T2 + HV2 f(Tn)e vanHS/z(Tz)
+ || Vi f (Tn) e (Vi e V2 M| s (12) T Vil (Tn) e (Vi@ V2TI)HH3/2(T2)
| Viarwf (T0) @ (V0@ V)| ooy
S Hvz f(In) HH?’/Q(TQ)HV477‘|H3/2(’]1‘2) + HV2f (~777)||H3/2(T2)HV277HH3/2(T2)
+ vaf(‘777)HH3/2(11‘2)|‘v3nH§{3/2(’H‘2) + HV3f (*777)“1{3/2@2)‘Wgn‘|H3/2(T2)HV277HH3/2(T2)

+ vaf (*777)HH3/2(’]T2)HV277| ‘3{3/2(’11‘2)

S Al gare ey + 0l grre ey + ||77||§{9/2(1r2) + |l gor2 eyl nll g2 2y + ||77||§{7/2(1r2)
SVD4+VE+3E < VD,

where we have used that for k = 2, 3,

951 ()] <||v*s (am)|

k k
S P+ 8 (Inllracrey + Il s
S1+VE+E <1

for the constants C](ck) as defined in Definition 4.1. So finally:

H3/2 ']1*2 H?2 (TZ)

W (1) + 9m) Vnll sy < 16W (1) + gl ggsraqo [Vl pgsracay S (VD + Il gy ) 1 52y
s (VD+VE)VE S VEVD.
3) We seek to control ||(6W () — (62W) n 3/2may- Observe that (using Lemma A.8 again
0 H3/2(T2)
SW (n) = (88W) n = (Ve (Tn) = Vi (0) o Vi — (Vi W f (T1) = Vi, f(0) « V21
+ Vs (Tn) o (V0@ V2n) + Vil (Tn) e (V2@ V2)
+ Vo (Tn) e (V0o V).

In particular, for

F(z / VVMMf(tz)dt and G (z / VV

where z = (w, M) € R" x R"*" we have (by the Fundamental Theorem of Calculus)
W () — (W) n = (F (Tn) ® Tn) e V' + (G (Tn) e Tn) e V?n
+ V?M,M,Mf (Jn)e (Vgﬁ ® V3 ) + vM Mawf (Tn) e (V377 ® V277)
+ Vi (Tn) o (Vi © V).
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Crucially, all terms have a part which is quadratic in . By an argument similar to that of Lemma
A.12 we have, in the small energy regime, the estimates

E (T s (r2y S 1 and [|G (T s 2y S 1
for any s € [2, %] So finally, we can perform the estimate:

|[(6W (1) — (55W) M| /22y HF(jn)HH3/2(T2)HjnHH3/2(’]T2)"v4nHH3/2(T2)
+ |G (\777)"H3/2(’]1‘2)Ht777HH3/2(’]1‘2)|‘v277| ‘Ha/z(qp) +lo.t.
SIIF (~777)||H2(T2)||77||H7/2(1r2)||77||H11/2(1r2) + G ('-777)||H2(11‘2)||77||§{7/2(11‘2) +lLo.t.
<VEVD+E+1lot. <VEVD

where we have omitted the details for the lower order terms involving V3 f (denoted l.o.t. above)
since they follow exacty as in the second item above.

O

5.3. Geometric corrections. In this section we compute the geometric corrections to the energy and
dissipation (i.e. the difference between their geometric and equilibrium versions) in Remark 5.8, and we
estimate these corrections in Lemma 5.9.

Remark 5.8. The geometric corrections are
Ge (X)) =E(X;X) —E(X) and Gp (X) =D (X; X) — D (X)

(c.f. equations 4.2a, 4.2b, 4.4a, and 4.4b for the definitions of the geometric and equilibrium versions of
the energy and dlSSlpatIOD For X = (u,p,n) we can compute the geometric corrections to be

G () = ( Jirar-ng [ /Olga(t)vsf(tjn)dt>°(Jn®Jaan®J8an)>

g (¥) = Y <%/Q\D9—Iaauy2j—/ﬂ(Dg—faauzmaau)J+%/Q\Daau\2u—1)>

o], 2 <2

(see Section A.3 for the details of the computation of G and Gp and the definition of g,). All we need to
know about g, in order to estimate the geometric corrections is that |g,| < 1 on [0, 1].
Note that V3 f appears in the geometric corrections to the energy. This is as expected since Gg (X) =

E(X;X)—EX ~ E(X;X) — E(X,0) where £ depends on V2f. Therefore, upon Taylor expanding about
the equilibrium solution X = 0 we pick up a term involving V3 f.

We now estimate the geometric corrections.
Lemma 5.9. In the small energy regime (see Definition /.2) we have the estimates
Gr| S VEE and |Gp| < VED,
where Gy and Gp are defined in Remark 5.85.

Proof. First we check that the term involving g, is small. Observe that since |g, ()] < 1 when ¢t € [0,1],
it follows that

sup
lz|<R

1
/Oga(t)V?’f(tz dt‘ vafHLOO B(OR))

and hence

H/ g (t V3f(t.7n)dtH <HV3fHLo<,<W) <c®,
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3)

where the constant C' E
and hence

is defined in Definition 4.1. In particular, in a small energy regime, ||Jn|| < VE,

|/ o (VP F (1) di i

Note that due to the fashion in which we perform the estimates, it is sufficient to handle the case 0% =

<o <1

O, V>. Recall that the control we have over the geometric coefficients G and J is recorded in Lemma A.1.
We now estimate the corrections to the energy.

The geometric correction is

1 1 !
5 oo -5 [ ([ vragna)eane gons gom.
2 (9] 2 T2 0

and it can be estimated in the following way:

/0 1 ga () V2 £ (tTm) dt

S 11l Byl — Ul ooy + \

1T oo (1) 1T Ouml 2272
Lo (T?)

S0l F2gy 1 = Ul gara+ ay + (170l e o2y 1T Beml 722
SEVE+VEE < &2

<l

Note that the control of 7 in the energy is similar to parabolic scaling, but with a little bit more
spatial regularity. Consequently we handle this term as we did the previous one involving 0; and
obtain (omitting the details)

1
/\VQU\ -1+ /T2 </0 V3f(tjn)dt>-(jn®jv2n®jv2n)‘gs3/2.

Next we estimate the dissipative corrections. Note that [Dv| = |2Sym (VM0)| < |M||Vv|.

The geometric correction is

1 1
_/|]D)g_18tu|2J—/ (DY Opu : DOyu) J—|——/|]D6tu|2(,]—1),
2 Jo Q 2 Ja
and it can be estimated in the following way:
| L SNG = I 7o (o IV sl T2y 1] ooy + 11G = Tl oo 0| Vel 20y || e )
+ V0l | 720y 1T = | 1 (@)
S G = gz 1Vl (7261 g3/ ) + 11G = Tll vz oy [V st 72 11| o2+
+ [Vl [F2(0 [T = Ul /20y
§5D<1+\/§) +x/§D<1+\/§) +DVE < VED.

<l

Since the control we have on u follows parabolic scaling precisely, upon replacing d,u by VZu we
can proceed in exactly the same way we did above. We therefore obtain that

1 1
5/|1D>‘9—1v2u|2,1—/ (]Dg_lvzu:DV2u)J—|—§/|DV2u|2(J—1) <VED.
Q Q Q

0

5.4. Synthesis. In this section we piece together the various elements of the a priori estimates into our
main ‘a priori’ theorem.

Theorem 5.10 (A priori estimates). There exist §,\,Cqp > 0 such that if there exists a solution X =
(u,p,m) on [0,T) with initial condition Xy = (ug, po,no) satisfying

sup £(X)<d and /D

t€[0,T)
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(and so in particular, for 6 < 1, we are in the small energy regime as defined in /.2), then
sup & (X)eM + / D (X) e ds < Cop€ (X) -
te[0,T)

Proof. In order to define d, A, and Cy),, we must keep track of the constants in Lemmas 5.4, 5.7, and 5.9.
In particular, we take CC,E, CC,D, CN,E, CN,D, CG,Ea CG,D > ( such that

ICY| < Ce,pVED, Neg < Cyp&2, Gr| < Ca.pVEE, and
IC? < Ce,pVEE, Np < Cn,péD, IGp| < Ca.pVED.

Moreover we assume without loss of generality that Cc g, Cc,p,Cn g, Cn,D,Ca,E,Ca,p = 1. Now pick

6 =min | § 1 < ! >2 < 1 >2
0 204 5CNnE \2Cc,ECaE) "\8CceCar)’

o (scmens)  (seovenn)
2C4.pCNnp \2CepCap) "\8Cc,pCap ’

1
21

C = max (8C4.5,16C4.p) 4Cu 5 (1 +204 5Ca E\/%) (1 +(1+2045)Ca E\/%)

We divide the remainder of the proof into several steps.

Step 1: We show that in the d-small energy regime, i.e. when sup& < ¢ and [ D < oo, all versions of
the energy, and all versions of the dissipation, are equivalent. The key observation is that the difference
between various versions of the energy and the dissipation can be controlled (by Lemmas 5.4, 5.7, and 5.9)
by quantities of the form £4E and £*D respectively, for some « > 0. In particular, by plcklng 0 small
and imposing that £ < § we may ensure that £ be small enough to perform absorption arguments. More
precisely, we show that

=8Ca,p (1 + CCE\/%) (1 + QCG7EC’A7E\/%> , and

ExExEand D =D =D,

and in particular we show that

£<¢, (5.8a)
E < Chpeds (5.8b)
€ < Crroeqs (5.8¢)
E < CEp geoSs (5.8d)
and
DL D, (5.92)
D < CfpeqDs (5.9b)
D<Ch,..D, (5.9¢)
D<CE . oD, (5.9d)
where
Chrpeq = 2CA B, Ch o ea =2Cap,
Clipeq =14 2Ca 5018V, CB, o =1+2C pCapV/d, and
Clpgeo = 4Cam, Ch vgeo = 4Cap.

To start, note that (5.8a) follows immediately from the definition of £ and £. To obtain (5.8b), we apply

Proposition 5.5, Lemma 5.7, and note that since £ < § < m it follows that ICAC’;W <207 =
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cE Thus

imp,eq*

£ CA,E (g—l-./\/'E) < CA7E (E+CN,E52)

CAE E v
< )
= £< 1_CAECNE5€ <CEE

To obtain (5.8¢), we use Remark 5.8, Lemma 5.9, and (5.8b) to see that
E=C+Gp <E+CapVEE < (1 n QCG,ECAE\/%) E=CE, .k
To obtain (5.8d) we apply (5.8b), Remark 5.8, and Lemma 5.9 to see that
E E & E &
E < Chpeif = Clipeq (€~ 05) < CEppeg (E+ CanVEE)

CE " ~ (%) 5 al
imp,eq g_ 2CA,E £ < 4CA,E5 Cfnp geog
STC CapCE, NE — 1-2065CAEVE

where (x) holds since £ < § < (W) The bound (5.9a) follows immediately from the definition of

D and D. To obtain (5.9b), we apply Proposition 5.5 and Lemma 5.7 to see that
D<Cap (5+./\/D) <Cap (D +CN7D5D)

Cap — () —
=~ D< : D < 204pD=CP .
1_CA,DCN,D5 AD P q
where (x) holds since £ < 6 < W To obtain (5.9¢), we use Remark 5.8, Lemma 5.9, and (5.9b) to

see that
D D"‘QD D+CG D\/7D (1 +2CG DCA D\/%) D C(g[éo eq_

To obtain (5.9d) we apply (5.9b), Remark 5.8, and Lemma 5.9 to see that
< Chpea® = Chipeq (P = Gp) <CBpy (P + CapVED)

mp,eq
cD _ 20 ~ (%) ~ =
D< imp,eq D— A.D D < 4C D = sz eo
1-CgpCP /€ 1-2Cg pCapVE P "

imp,eq

where (x) holds since £ < § < <m>2.
Step 2: We apply the generic energy-dissipation relations computed in Propositions 5.1 and 5.2 to the
case where Y = 9*X, and then sum over |Oé|t752 < 2 to obtain the energy-dissipation relation:
ds = 1, d d iz o~ 1
ZE+D=Cly =0 o (8- +(D-C')=
Step 8: Recall that D > £, i.e. the dissipation is coercive over the energy. We now use Steps 1 and 2
with this coercwlty, as well as Lemma 5.4, to obtain a Gronwall-type inequality:

D-C'> N DD ct> N DD CopVED by (5.9d) and Lemma 5.4
1 1 1 2
<4C Ce D\/_> SC’A > SCA,Dg by £ <d < <80A DCCD> and coercivity
1

> E—(C? by Lemma 5.4 and since £ < 6 < §
S (L1 o) &) :

1 1 ~
E— C2> by (5.8¢) and (5.8a
BCAD(1+CCE\/_) <1+2CGECAE\/_ (5.8¢) (5.82)

1 ~
SC'AD(1+CCE\/_)(1+20GEC'AE\/_) <£—C2): )\<5_C2>’
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and therefore
1

3 (E-0) A (E-0) s g <0

Upon integrating in time, we obtain that for all ¢ € [0,T),

(5 - c2) (X) M + /0 t = C{ADD (X) eds < (5 - 02) (X).

2
Now observe that using (5.8d), Lemma 5.4, and the fact that £ < § < <+> , we obtain that

8Ca,eCc,E
~ 1
E-¢C 4CAE5 CopVEE = (40 o CCE\/_> SCAEE

whilst using (5.8¢), (5.8a), and Lemma 5.4, we obtain that

E-C*< (1 + 2CG,ECA,E\/%> E+CopyV/dE = <1 + (1+2C4,E) CG,E\/%> £

Therefore, for all ¢t € [0,T),

1 to1
X)eM / D(X)eMds < (1+(1+2 X,
st O+ | e D) s ( +(1+ CA,E)cg,E\/éo)g

<4ChE (1+2CAECGE\/%> (1+ 1+2CAE CGE\/%)

so indeed we have that

sup & (X)eM + / D (X) e ds < Cop€ (Xo) -
te[0,T)

6. GLOBAL WELL-POSEDNESS AND DECAY

In this section we prove the main result of the paper, namely Theorem 6.11. Before proving this global
existence and decay result, we first consider the issue of local well-posedness.

6.1. Local well-posedness. The local existence theory can be rigorously developed by modifying the
techniques used to prove the a priori estimates (see for instance [ , ,
, 1), so for the sake of brevity we will only sketch what can be obtalned in thls manner.

In order to discuss the local well-posedness theory, we will need the following notation.
Definition 6.1 (Norm measuring the size of the initial condition). We define the following.
e For Z = (ug,n9) we write

2

IZ(2):= H770H§{9/2(T2) + HUOH?W(Q) + HUO ’ Vagﬂo H2(x)

where we recall from Section 4.3.3 that, on 3,

—V'I’]O,l = =
VBQQ‘E = (7_)2 and VagQO’Z =1/ 1+ ‘Vn’2VBQo‘E = (—V’T]O, 1) .
V14V

e For X = (u,p,n) we abuse notations slightly and also write Z (X) :=Z (u,n).

It is most natural to specify the initial data uy and 79, but in our analysis we also need £(0), which
means we must construct Oyuli—g, plt=o, and dn|i=g. We sketch how this construction proceeds in the
following remark.
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Remark 6.2. In this remark we sketch how to construct pg, O;ug and 0y from wug and 7y. Recall that
the PDE is (2.2a)—(2.2¢).
Constructing po: Taking the G-divergence of (2.2a) and using (2.2b) yields

—A9% =VYu: (Vgu)T.
Dotting (2.2¢) with 1§, and dividing by <1 + |777|2) then yields

p= (D%) 53 TOW () +g.
Finally, taking the trace of (2.2a)-e3 onto X, yields
Op = AYus.
So p solves
— A9 =VYu: (Vgu)T in Q,
p= (D), + W (n)+g on 3, and
agp = Ag’LL3 on Eb.
In particular, in the small energy regime where G ~ I, standard elliptic estimates coupled with product
estimates in Sobolev spaces (to handle the nonlinear but small remainders) allows us to recover py from
ug and 7 using this PDE.
Constructing Oyug and Ogno: We use (2.2a) and (2.2d) to define
{ Orug = — (uo . Vg) ug — V9po + A%y and
. g
Omo = ug - V30"
Following the procedure outlined in Remark 6.2 leads to the following result, which not only constructs
the data, but provides an estimate in the small energy regime.

Proposition 6.3 (Constructing the initial conditions). There exist B,Crc > 0 such that for every T >0
for which X = (u,p,n) is a solution on [0,T], if (X (0)) < B then € (X (0)) < CrcZ (X (0)).

Next we define the notion of admissible data.

Definition 6.4 (Admissible initial condition). We say that (ug,n0) € H? (Q;R?) x HY? (T%R) is an
admissible initial condition if it satisfies

o V.-uy=0,

e try, ug =0,

o (I —vpa, ® vaq,) (trs Dug - vaq,) = 0,

o try ug - l/agQO € H2 (%),

e [ram0 =0, and

e 7 (u,n) < S for 8 as in Proposition 6.3.

A few remarks are in order.

Remark 6.5.

(1) The first three items are nothing more than incompressibility and parts of the boundary conditions.

(2) The fifth condition, namely requiring that [, 7 = 0, is related to (1.8).

(3) The fourth condition, namely requiring that trug - l/gﬂo be in H?, is a compatibility condition.
Indeed, knowing that u belong to H? and n belongs to H%? only allows us to conclude that
trug - Vo, = trug - (—7770, 1) belongs to H32. This gap in regularity means the procedure
sketched in Remark 6.2 cannot close without assuming that this additional compatibility condition
holds a priori. Note that we will prove that this condition persists in time, so there is no trouble
iteratively applying the local theory.

(4) The sixth condition is there to ensure that the nonlinear PDEs used in the sketch from Remark
6.2 are sufficiently close to their linear counterpart (corresponding to n = 0 and G = I) such that
the appropriate estimates can be made to produce the result from Proposition 6.3.
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We now state the local existence result.

Theorem 6.6 (Local well-posedness). There exist T, kg, Cryp > 0 such that for every k € (0,kq), if
(ug,m0) € H? (Q;]R3) x H9/? (Tz;]R) is an admissible initial condition (c.f. Definition 0./) satisfying
Z (ug;smo) < K

(c.f. Definition 6.1 for the definition of Z), then there exists a unique solution X = (u,p,n) of (2.2a)—(2.2¢)
on [0,T] that satisfies

T
sup € (X (t)) +/0 D (X (t))dt + ||67ul

o<t<T

2
Vi < Clwp"ia

where
Vr = {u e L*([0,T]; H" (Q)) ‘ trsy, u (t) =0 and VIO - u (t) = 0 for a.e. t € [O,T]} .
Remark 6.7. The local existence theorem is sufficient to justify our a priori estimates.

Note that in light of Remark 6.5 (and item (2) therein, in particular) the admissibility of initial conditions
is propagated by the flow (provided the solution remains small enough).

Proposition 6.8 (Propagation of admissibility for initial conditions). Suppose that (u,p,n) is a solution
on [0, T] such that (ug,no) is an admissible initial condition. For every t € [0,T], if T (ut, ) < B, then
(ug,me) is an admissible initial condition (c.f. Definition 0.4).

6.2. Proof of the main result. Before stating and proving the main result, i.e. the global well-posedness
and decay result, we state and prove two preliminary lemmas. The first lemma, Lemma 6.9, is an eventual
global well-posedness result that shows that if small solutions exist past a critical time, then they exist
globally in time. The second lemma, Lemma 6.10, is a result about the existence of solution on arbitrarily
large finite time intervals, provided the initial data is small enough. Combining these two lemmas will then
allow us to prove global well-posedness in Theorem 6.11.

We now prove our first lemma. It says that past a critical time T,.;, the exponential decay from the
a priori estimates is sufficiently strong to ensure that we remain in a regime where the energy is small
enough for the local well-posedness to hold at every time thereafter. This is eventual well-posedness since
it tells us that there exists a critical time past which the solution is globally well-defined.

Lemma 6.9 (Eventual global well-posedness). Let 6, A, and Cy), be as in Theorem 5.10. Let kg, Clyp, and
T be as in Theorem 6.0 and assume without loss of generality that Cy,, = 1. Let Crc be as in Proposition
0.3, and let Te.;y > 0 be such that HMLeri—73) = CypCrc.

If X = (u,p,n) is a solution on [0,7] for some T = Tepiy, with (ug,no) an admissible initial condition
that also satisfies the smallness conditions

7 (X)) < min {/10, CL}
e (6.1)
sup £(X) < and / D(X) < o0,

o<t<r 0
then the solution can be uniquely extended to a solution on [0,00) satisfying
o
supE(X (1)) <d and / D (X (t))dt < 0.
=0 0
Proof. Let 7 > T,y and let X = (u,p,n) be a solution on [0, 7] starting from admissible data (ug,n9) and
satisfying (6.1). Define T4 > 0 to be

T
Trnaz := sup {T > 0 | solution X exists on [0,7] and satisfies sup &£ (X) < ¢ and / D(X) < oo} .
0

0<t<T

_ First note that Tynee = ™ = T.ie. Now suppose, by way of contradiction, that T,.,, < oco. Let
T :=Tmaw — % > 0. By Theorem 5.10, Proposition 6.3, and the definition of T¢.;, which is smaller than
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Tinaz, We have

£ (2 (F)) < Cape T~ HIE (2 (0)) < CopCrce T DT (.0)) <7 (X (0)).

Therefore, since Z (X (0)) < min {/40, %wp}, we may employ Proposition 6.8 and Theorem 6.6 to obtain a

unique extension of the solution on [0, Traz + %] satisfying

d

Olwp Twp < 0.

Tmam+2
sup 5(X)+/ D(X) <
0

0<t<Timaz+ %

We can thus use Theorem 5.10, Proposition 6.3, and the definition of T,.; once more, this time on
[0, Tnax + %], to obtain that

2
which contradicts the definition of T},4z. So indeed T},qp = 00. O

¢ (" (TW i Z)) < Cuape T 2)E (X (0)) < CopCroe oL (X (0)) < (X (0)) < 6

We now prove our second key lemma.

Lemma 6.10 (Arbitrary finite-time well-posedness). For every T > 0 there exists v > 0 such that if
(ug,mo) is an admissible initial condition with

A (U(], 770) < Vs
then there exists a unique solution X = (u,p,n) on [0, 7] satisfying
sup & (X / DX <6
o<t<r

for 6 as in Theorem 5.10.

Proof. Let 7 > 0, let T" be as in Theorem 6.6, and pick N € N such that NT' > 7. Let Cj,), be as in
Theorem 6.6, and note that without loss of generality we may assume that Cj,, > 1. Let 8 be as in

Proposition 6.3 and let v := Cf, > 0.

lwp

Let (up,no) be an admissible initial condition satisfying Z (ug,79) < 7. Then we apply the local well-
posedness result, i.e. Theorem 6.6, N times (using Proposition 6.8 to ensure the ‘initial conditions’ are
admissible at every step). More precisely, at step 1 we use Theorem 6.6 to obtain a unique solution
X = (u,p,n) on [0,T] satisfying

sup £ (X / D (X) < Crup?-
0<t<T
Since v < 5 < %wp, it follows that (up,nr) is an admissible initial condition. Then, at step n for

lwp

n=2,...,N, suppose that we have solution on [0, (n — 1) T satisfying
(n—1) .
sup S(X)—I-/ D(X) <Chp
0<t<(n—1)T 0

such that (u(n_l)T, 77(n—1)T) is an admissible initial condition. We may then apply Theorem 6.6 to extend
the solution uniquely to [0,nT] such that it satisfies

sup (X / D(X) < Clyp (Clwp > = Cl’}ﬂp’y.
0<t<nT
In particular, since v < Cf, < %, it follows from Proposition 6.8 that (u,7,n,7) is also an admissible
lwp wp

initial condition. Finally, after step N, we have a solution on [0, NT] D [0, 7] satisfying

NT

sup &£ (X)+ D(X)éClJZ}p’yéd
0<t<NT 0
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With the key lemmas in hand, we can now prove our main result.

Theorem 6.11 (Global well-posedness and decay). There exists € > 0 such that for every admissible initial
condition (ug,no) satisfying

T (uo,m0) < €
there exists a unique solution X = (u,p,n) on [0,00) such that
Sup € (X (1) M + / D (X (1) Mdt < CF (X (0)),
>0

where C = Cyp > 0 and X > 0 are as in Theorem 5.10. Recall that admissible initial conditions are defined
in Definition 0./.

Proof. Let ¢ be as in the a priori estimates (i.e. Theorem 5.10), let kg and Cy,yp be as in the local well-
posedness result (i.e. Theorem 6.6), let T.;; be as in the eventual global well-posedness result (i.e. Lemma
6.9), and let v =  (T¢rit) be as in the arbitrary finite time existence result (i.e. Lemma 6.10). Pick

€ = min (7, Ko, Cf > Now let (ug,1n9) be an admissible initial condition satisfying Z (ug,n9) < €. By the
wp

arbitrary finite time existence result (i.e. Lemma 6.10) and the choice of ¢, there exists a unique solution
X = (u,p,n) on [0, Teri] satistying

Tc'rzt
sup & (X (1)) +/ DX ()<o
0<t<Terit 0
and therefore by the eventual global well-posedness result (i.e. Lemma 6.9) and the choice of € there exists
a unique extension of this solution to [0, c0) satisfying

sup& (X (t)) < and /OOOD(X t

t=0

Finally we establish the exponential decay of the energy of this unique global solution. The a priori
estimates (i.e. Theorem 5.10) tell us that for every T' > 0

sup £ (X (1)) M + / D (X (1)) eMdt < CE (X (0))

o<t<T

and so indeed, taking the supremum over 7' > 0 yields the global decay estimate

sup & (X (t)) eM + / D (X (1)) eMdt < CE (X (0)).

t=0

APPENDIX A. INTERMEDIATE RESULTS

In this first part of the appendix we record various intermediate results of particular interest to the
problem discussed in this paper. We record computations and estimates for the geometric coefficients @,
G, J and I/agQ, as well as computations and estimates for the variations of the surface energy. We also
record details of the computations of various commutators.

A.1. Geometric coefficients and differential operators. In this section we record estimates for the
geometric coefficients ®, G, J and VgQ (as defined in Section 4.3) in Lemma A.1, and we record the
G-divergence and G-transport theorems in Propositions A.2 and A.3 respectively.

Lemma A.1 (Estimates for the geometric coefficients). Recall the notational conventions of Section J.5.
Suppose that we are in the small energy regime (see Definition /.2). On the upper surface we have the
bounds

1t (G = Dl /22y + | [V — es|| g2 (n2) S VE.
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In the bulk we have the bounds
1 — idl| s () + 1106®@| s 2y + 1T = Ulggaay + 10171 gsrz(qy + 116 — Tl gaay + 106G a2y S VE
and
|®— id||H6(Q)+||at(I)||H3(Q)+||alf2q)HH1(Q)+||J - 1||H5(Q)+||8tJ||H2(Q)+||atg||H2(Q)+||8t2gHHO(Q) <VD.
Proof. We begin with estimating ® = id+Xextnes and its time derivatives: 0;® = XextOnes and
0?® = X ext 9?1 e3. We estimate ® — id using Proposition B.13, Corollary B.9, and the definitions of € and
D (c.f. equations (4.5a) and (4.5b), respectively):
| — idHH5(Q) = "Xethe3"H5(Q) S HXHH13/2+(Q)HeXt 77HH5(Q) S HnHH9/2(’]T2) <VE
and
19 = idl o0y S X1 prssszt o0l gss/2 2y S VD.
We proceed similarly to estimate the time derivatives of ®:
VE,
10:®1| 732y < 10l gs/2(p2y < VD, and
1029|110y S 11070l g1 /222) < VD

Now we compute J, noting first that V& = I + e3 ® V (X extn) . Therefore, by Lemma B.23, by definition
of X (c.f. Section 2.1), and by Lemma B.7

||8t(1)||H5/2(Q) S ||at77||H2(']1'2)

NN

extn

J=detV® =14 03 (Xextn) =1+ + Xext vV—An and 0;J = 03 (X ext 9n) .

We may now estimate J and its time derivatives
1T = Ulgragy = 1185 (Xext )|l gragy < [Xextnll sy S (Xl ppraver o llext nllgs ) S 0l gorzgre) < VE
and similarly
|| — 1||H5(Q) S ||77||H11/2(’]1‘2) < VD,
10071 20y S 10l 22y < VE, and
10T || 122y < 11061l o2 g2y < V/D.
Now we compute G. Recall that G := (V®) ™7 with V® = I +e3®V (X extn). Therefore, by Lemma B.23,
_ V(Xextn)®eg
14 05 (Xextn)

ie. G—1=g(V(Xextn)) for g (w) := l_ff’iz for every w € R3 such that w3 # 1. We may now estimate

G — I using Proposition B.15 to obtain
NG = Il gay Sl (V (Xextn)ll 2

G=1

1o arreaarsy) (19 el + IV (Xext )l))

lloo

=:(%)
Crucially, since we are in the small energy regime (c.f. Definition 4.2),

||63 (XeXtU)HOO < Chop < 1

such that (x) < oo (since g is and well-defined and hence smooth on the compact set B (||V (Xextn)||,))
and

V (Xextn)®e 2 V (Xextn 2
o9 (et = [ O <[ IV (Xext )

(1405 (Xextn)® ~ Ja (1—[05 (Xextn)|[ )
1

< m/ﬂ(v (Xextn))?.
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Therefore, employing Proposition B.13, Corollary B.9, and the definition of £ (c.f. equation (4.5a)), we
obtain

NG — Il gray S IV (Xextn)|[ 2y + IV (Xextn)|] gaq) + IV (Xeth)HLIL#(Q)

4
S X gisres (o llext nl| s o) + <HXHH13/2+(Q)HeXt 77HH5(Q))
,S ||77||H9/2(T2) + ||77||111{9/2(T2) ,S \/E—I— &2 f, \/E since £ < §p < 1.
We now compute the time derivatives of G:

0G =0 (g(V(Xextn))) = (Vg) (V(Xextn)) -V (Xext dpm),
092G =0, ((Vg) (V (Xextn)) -V (Xextdm)), and
= (V%g) (V (Xextn)) : <V (X ext 8m)®2> + (Vg) (V (Xextn)) - V (Xext 97n)

such that we may now estimate them, using Proposition B.13, Proposition B.15, Corollary B.9, equations
(4.5a) and (4.5b), and the fact that we are in the small energy regime. Doing so, we obtain

10:G1 320y S (V) (V (Xext )| /20 [IV (X ext 8| a2 g

S <||V9”L°°(B(|v<><oxm>w))
+ Vgl 3y (17 Cextn)llmagay + IV (extmlira ) )10z

SVE,

c3:1 (B(HV(Xext n)

lloo

and

1019 1210 S 11(V9) (F (Xexct ) | a1V (X ext )|z

S <||V9||Loo(B(V(Xextn)loo))

+ IVl (G (117 (ext )l ey + 119 (Xextm)ifreqqy ) )110enll sz e
< VD.

Similarly, using Holder’s inequality, the Sobolev embedding H3/* (Q) < L* (Q2), Proposition B.13, Corol-
lary B.9, equations (4.5a) and (4.5b), and the fact that we are in the small energy regime, we obtain

10761 ] 12y S 11(V29) (V (Xextn))]] o o IV (X ext )| Fra1(c,
+11(V9) (F (X ext 0)) | oo o ||V (Xext 920) |72
SN0l G cnzy + |00l 122y S VE+ VD S VD.
Finally we estimate VgQ on Y. First we compute:

V (Xextn) ® es
Vgg\z =J (trg G) - VgQ‘E = Jtry <I_ 1 —(Fag (Xixtn)) -

ext%n®63+83(><ext77)eg®63 %774—(,]—1)63
— Jtrs [T — e = -
J e < 1+ 03 (Xextn) cs=J| e J

= —%T] + es.

Therefore
||v50 — 63HH7/2(’]1‘2) = IVl grrz(re) S VE.
O
We now record versions of the divergence and transport theorem adapted to the differential operators

appearing in the PDE after performing the time-dependent change of variables which fixes the domain. In
particular, we prove the G-divergence theorem in Proposition A.2 and we prove the G-transport theorem in
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Proposition A.3. The key differences between these theorems and the standard divergence and transport
theorems are that:

e standard operators involving V are replaced by their counterparts involving V¥, and
e bulk integrands, i.e. integrands over €2, are multiplied by J

(see Sections 4.3.2 and 4.3.3 for the definitions of J and VY respectively).

Proposition A.2 (G-divergence theorem). For any v : [0,T] x Q — R? sufficiently reqular and integrable

/(Vg-v)J:/ v-ygﬂ.
Q o0

Proof. This result follows from the divergence theorem and the Piola identity. Indeed, we compute:

/ /g (Vo) J = /v (GTvJ) — /( (gJ))
Z/aQ (G" - v) - voad = / (G- VaQ

_VBQ

where in (%) we have used the Piola identity which says that cofactor matrices of gradients are divergence-
free: V- (GJ) =V - (cof V®) = 0. O

Next we record a version of the transport theorem.

Proposition A.3 (G-transport theorem). For any f :[0,T] x Q — R sufficiently reqular and integrable

i (17) = [ (o)

where the differential operator Df’g is as defined in Section j.3.5.
The proof of the G-transport theorem relies on two small computations, recorded in the following lemma.
Lemma A.4. We have that 0;J = (Vg . 815(1)) J, and u - Vgﬂ = 0,d - Vgﬂ on 0f).

Proof of the G-transport theorem. Using Lemma A .4, this is a direct computation:

i </fJ> /Q(atf)u/ﬂf(atj)
/Qf(at‘]):/Qf(vg‘a‘@)J:/Qvg‘(fat‘l))J—/Q(O@-vgf)J

To compute fQ VY. (f0,®).J we use the G-divergence theorem and the fact that u - I/gﬂ =0, ygﬂ on J€:

/QVQ-(f8t<I>)J:/an(&g(I)-qu)J:/anuVBQ /vg (fu) J

G ([10)= [ @005 159 (s = [ (0r95) s

=09 f
since V9 - u = 0. O

where

So, finally

Proof of Lemma A.). Computing d;J and 0;P - VgQ is nothing more than unpacking the relevant notation
(c.f. Section 2.1 for the definition of ® and Section 4.3 for other associated quantities). Indeed,

O J = 9 det VO = det VO tr (VO - 9,V®) = det (V®) (VD) T : VO, = (VI -5,9) J,
hj_/Hg/_/
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which proves the first identity. For the second note that on 052,

om  on X
0 on X

0P - ng = 0 (id+Xextnes) - I/gg = Xextdnes - I/gg = {
which means that 0, - VgQ =u- I/agQ. O
A.2. Commutators associated with the surface energy. Recall from Section 5.1 that
Ve () i= ( (vGad2W) 0 0% — 0% o (vdWV) ) ().
We compute these commutators in the lemma below (for |a| = 1,2), using Remark B.2.

Lemma A.5 (Computing the commutators C"V'%). For |a| = 1 we have that
eV (n) = (0°V5y) GW) ().
Also, for |a| = |B| = 1 we have that
CWath () = (078, ) (W) () + (0°v8,) (52W) (9%)
+ (9708 (62W) () + v, (53W) (9°n,0%n) .
Proof. Using Remark B.2, both of these results follow from direct computations: for || = |5] =1,
9% <V695W( )) = (0°v5) (OW) (n) + vgo (5;9) (8%n)
and
0 (v (W) (n) ) = 0% (((9°v5) (OW) (m) + v (33W) (&°m) )
= (0778 (W) () + (9°v) (32) (9%)
+ (9708 (62W) () + v, (53w) (070, 0%n) + vy (82) (9°F7n)
g
A.3. Form of the geometric corrections. Recall from Section 5.3 that the geometric corrections are
Ge(X)=E(X;X)—E(X) and Gp (X) =D (X;X) =D (X).

In this section we show that they can be computed to be

I = ¥ (5 Jaloral (7= 1)+ 3 o (J 90 (0) V3£ (tTm) dt) & (Tn @ JO*n @ JO°) ) and
Gp (X) = ) §<1 (%fgmg—faauﬁ]— Joy (DI=10%0 : DO°w) J + & [, DE*u)? (] — 1))
e (A.1)
where
oty = {070 e a2

We first compute the geometric correction to the energy:

Gr(X) = E(X; X) — E(X) = (50 (x) - &° (X)) + Y (5 X, X) - E (aa;c))

o z2=1,2

/\ur T 1)+ (W Q) (n) /raar J 1)+ (Qy — Q) (8™n).

\a\t z2=1,2
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Now we can compute W — Qg using Taylor’s theorem (using the same notation, namely Py and Rs as in
Proposition B.24), recalling that f(0) =0 and Vf(0) =0,

W= = [ 1w -3V O e (e = [ (7=PLr0) )

= | RI[f,01(In) = ! 1(1—’5)2V3f (tTm)dt ) e (Tn)®.
T2 6 Jr2 \Jo

Similarly we can compute (Q,, — Qo) (¢) for ( € {aau}| of, 2=12 using the fundamental theorem of calculus:

1
(@~ Q@ =5 [ (Pr@n-v o) ewcasg = [ ([ vreama)s@nece 0.

T2
which means equations (A.1) hold for g, given by (A.2).
We now compute the geometric correction to the dissipation. Note that M +— DMy is linear, so in
particular [DYu|? = D91y — Dul? = [DI9Luf> — 2D9~! : Du + |Dul?. Therefore,

gD(;c)zﬁ(;c;X)—ﬁ(X):(ﬁO(X)—ﬁo(X))+ 3 (5(@%;2«)—5(@%))
|o¢\t,§2:1,2

S (%/{JDQ_IUFJ—/Q(DQ_IU:]D)u)J+%/Q|Du|2J—1>.

‘altyf2:172

A.4. More commutators. In this section we record the commutators arising when differentiating the
problem. We record them in a form readily amenable to estimates by writing them as commutators
between partial derivatives and linear operators with multilinear dependence on parameters which we
control, namely @, G, J, and Vagﬂ.

Lemma A.6 (Computation of the commutators in multilinear form). Suppose that (u,p,n) solves (2.2a)—
(2.2¢). Then, for each 9 € {at,v, 72}, (0%u, 0%p, 0“n) satisfies

(D9 4+ V9 .79 = e in Q,
VY .v=C> in Q,
(W) ¢+ 90) o~ T0 vy =% on 3,
0 —v- Vgﬂ =t on %, and
v=20 on Xy

where
cte = (= [0,09 V9] + [0,u- V9] ).

~([0.(v9-67) - 9] + [2.(67-9) : 9] ) + [¥9.0"] p
cre = [Vg-,ﬁa] u,
C3,a = ( [VagQ 'Dg7aa] U= [V(’)g(Naa] p) +9 [V(’)g(Naa] n+ CW@ (77) ) and
( b=~ [VagQ'7aa] u-
Proof. Upon applying 0% to (2.2a), we find that

ot = [Dp9 = A9, 00 u+ V9,07 p

=10, (0= 02 - V¥) +u- V7] =[5, (V) o (V)]
= —[0,8®- V9] + [0,u- V9] — [0, (VI") o (V9)]
= 0,08 V9] + [0,u- V9] — [5,(V9-GT) V] - [0, (6" -G) : V7.
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The other commutators are computed by similarly differentiating (2.2b)—(2.2¢) O

Remark A.7 (Explicit form of the commutators). Since the commutators above are written in terms of
linear operators with multilinear dependence on parameters, we may use Proposition B.10 to expand them
into pieces that may be estimated using the strategy described in Proposition B.11. Indeed: (where for
the sake of readability we suppress the conditions 8+ > v, = «, f < a, from Proposition B.10, in the
summations below)

( [aa,v . Vg] = Z ((87111) . VEWQ) 0 9%, where v = —9,®,u, VY - G7,
[aa,M:V2]:Z<(87M):V2)085, where M =G7 - G,
07,99 = 3" V0 0
[0, v - D] = 37 (97 (v5o) - DY) 007, and

L [0 Voa) = D07 (vq) 00",

A.5. Computing the variations of the surface energy. We record in this section a more explicit

expression for the first variation of the surface energy. This is useful when performing some critical
estimates where more compact expressions for the first variation are not sufficient to close the estimates.

Lemma A.8. Let W (n) = / f(JIn) where we write f = f(w,M). Then the first variation of the
surface energy can be written a:j’r i
W () = Virarf (Vn,V?n) e Vi = V2 o, f (Vn,V?n) @ V20 + Vi, ararf (Vn,V2n) o (VPn @ Vi)
+ 2V§’\4,M7wf (Vn, V) o (VPn® V) s + Vf’mM’wf (Vn, V) o (V20 V).
The second variation at the equilibrium is given by
(8W) ¢ = Vi f (0,0) Vi — V5, . f (0,0) ¢ V2.

A.6. Estimates of the variations of the surface energy. In this section we obtain estimates on the
variations of the surface energy, obtaining estimates on 6W (Lemma A.9), 5,%1/\/ (Lemma A.10), and 5,‘3)/\/
(Lemma A.11), as well as estimates on auxiliary functions derived from f by Taylor expanding f about
the equilibrium, i.e. about 0 (Lemma A.12 and Corollary A.13).

Lemma A.9 (Smallness of the first variation). The following hold.
(1) For all s > —1 there exists C > 0 such that for every n: T? — R sufficiently regular

W (] grs(r2y < ClO (T grss2m2y [n]] prosar2y
forb(z) = fol V2f (tz) dt, where z = (w, M) € R" x R™ ",
(2) In the small energy regime, for all s € [0, %] and for every n : T?> = R sufficiently reqular,
1242 (77)”HS(’]1‘2) S VE.

Proof. The key observation is that we can rewrite )V in a more amenable way using the fundamental
theorem of calculus. So let s > —1 and observe that

1 )Ly = IT* (VF (T e -|l ([ g di «7)|

= Hj* (f) (.7?7) ° jn)HHS(’]P) S Hh (In) e jnHHsH(m)
SO (T gsva o2y 1l grovacr2)

where in the last step we have used that s 4+ 2 > 1 since s > —1.
Next note that in the small energy regime we may use Corollary A.13 to obtain, for any s € [O, l],

2
11242 (77)”1{5(1?) NIL (\777)”H5+2(’]1‘2)‘mHHS+4(T2) S HnHH9/2(T2) < VE.

He#(T2)
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Next we consider the second variation.
Lemma A. 10 (Boundedness of the second variation of the surface energy). Let so > 3 and recall the
constants C deﬁned in Definition 4.1. Ifn € H% (']I‘2) then for every s € [2,s9 — 1) and every s € (3, sol,

s 1
there exists a constant 0 < C' = C (||77||H50(T2), C'](cL ol+ )> such that

GGW € L(H? (T%); H*™H(T%))  with ||| 1 yyapoy, gosry) < C

i.e. past a certain regularity threshold for n, we obtain that 5,2])/\/ is a differential operator of order 4, as
expected.

Proof. Let n € H®° (']I‘Q) and let ¢ € H® (']I‘Q) for some s € [2,50 —1). If s € [2,59 — 1), then we may use
Propositions B.12 and B.15 to see that

[1(a5m) 6] Hs=4(T2) — |77 (V2f (Tn) » T9)|
S |[V2F (Tn))

SV (Tn) e T

Hs—4 ']1*2 Hs—2(']1*2)

Hs0—2(T2) | |J¢| |HS*2(’]1‘2)

2 S so|—2
5 <C})+C}(¢-|‘ OJ (HJTIHHSO 2']T2 +H\77IHH2; 2T2 ))H¢HH5(’]N)

s 1) so]~2
S (I (1 o ey + il ey ) ) 1601 s o)

=:C

If s € (3, sg], we proceed with the same estimates as above, but replacing so with s. In particular, the key
difference is that now, since s > 3, H% 2 (’]I‘z) is an algebra. O

Next we consider the third variation.
Lemma A.11 (Boundedness of the third variation of the surface energy). Let sg > 4 and recall that the
constants C](ck) are given in Definition J.1. If n € H% (Tz), then for very s € (3,59 — 1) and every p,q >0
such that p+ q > s+ 3 there exists a constant 0 < C = C <||77||H50(T2), C’J(CLSOJH)) such that

OpW € Ly (HP x HY H*™)  with ||0W] ) g gony S €

where for any normed vector spaces V,W, X, Lo (V x W;X) denotes the set of continuous bilinear forms
on V- x W mapping into X.

Proof. Let n € H% (']I‘z) and let ¢ € HP (’]I‘2) and ¢ € HY (’]I‘2) for some s, p,q > 0 such that s € (2,59 — 1)
and p + ¢ > s+ 3. Then, using Propositions B.12 and B.15 we obtain that

1(63W) (J6, T | o gay = |77 (V2 £ (T0) 0 (T @ Jw))]
S|VEf(Tn) e (Jo @ Jy)

Hs—4(']1*2)
Hs—2(T2) N vaf («777)‘

H5072(T2)||J¢®JQXJHHS*Z(’]TZ)
3 S 1 so|—2
S (c} D+ D (11Tl g2z + 1T 202 ) ) ) 19112152z 19| 70-222)

S 2) S 2
S (32 (1 1l o czoy + 1l ey ) ) 1l om0 ooy

=:C

Next we control terms related to Taylor expansions of the surface energy.

Lemma A.12 (Estimates for the auxiliary functions from the Taylor expansions of the variations of the
surface energy). For any s > 2, f:R? x R?*2 5 R, and n: T? = R we have that

k+1 s|+k+2 s
17 L 0L (Tl sy S CF Y+ CF 42 ([l s oy + nll 5 agrsy )
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where 1, s defined in Proposition B.2/ and C’J(fk)

regime (see Definition /.2), if s € [2, %] , then
7w [F, O (T s 2y S 1

Proof. The result then follows from post-composition estimates in Sobolev spaces (see Proposition B.15)
and from the observation that

1
(0% (ri [, 0]) (2) = /0 (1— t)FelaevRH £ (1) db

is defined in Definition /.1. Moreover, in the small energy

such that, for any R > 0 and any [ € N,

[17& £, Olll oot (Bo.y) < HVkaH(J“( BO,R))

Therefore, since s > 2, we obtain from Proposition B.15 that

[re [F, OF (T gzs 2y S lre [, O]HLOO(B(O 1771l 00 2)))

+ [Ire [, O]l

[s]
Clsl,1 (B<07||\-777HL00(T2)>) <||'~777||HS(']1'2) + ||¥777||Hs(’]1‘2)>

k s|+k
S O+ O (gl oy + Il ) ) -

In particular, in the small energy regime where |[n[|yo/2(2) < VE < /by, if s € [2,3] then

||77||H3+(11‘2) S1 and ||77||Hs+2(11‘2) S

and hence
< 1.

I [£,01 (Tl ey S || V424 + ||vr) ~

L>=(B(0,C)) Ck1(B(0,C))

Lemma A.12 has the following immediate corollary.

Corollary A.13. If for z = (w, M) € R™ x R™*™ we set

1 1 1
()= [ VEI() =0 [V0(2) and g(:) =5 [ (L= VL () dt =i [V2.0)(2).
then for any s > 2 we have the bounds

16 (T o2y S CF + CFD (1l vz + il o)) and
3 s|+4
18 (Tl srscrey S CF + CH (1l ey + [l o )

k)

where the constants C( are defined in Definition /. 1. In particular, in the small energy regime of Definition

4.2, if s € [ ,g] then
1D (~777)HHS(T2) S1 and Hg(jn)HHs(W) S L

APPENDIX B. GENERIC TOOLS

In this second part of the appendix we record generic tools, i.e. results that are employed throughout
this paper but whose applicability is not reduced to the problem in this paper. In particular, these results
are either well-known or slight modifications of standard results. They are therefore recorded here so that
they may be precisely stated as reference for when they are invoked elsewhere in this paper.



VISCOUS SURFACE WAVES AND SURFACE ENERGIES 49

B.1. Variations/derivatives of the surface energy. In this section we record various expressions for
variations of, and functionals associated with, the surface energy. Recall from Section 4.4.1 that the surface
energy associated with a surface given as the graph of 7 is

W(n)z/wf(fn)

where the jet Jn is given by Jn = (Vn, Vzn). Similarly, the definitions of d4, SV, (5727)/\/, ..., DW,D?*W,
etc are in Section 4.4.1. We begin by giving the form of variations of W.

Lemma B.1 (Various representations of the variations/derivatives of the surface energy). For any suffi-
ciently regular functions n, .1, ¢; : T2 - R, i =1,...,k, the following hold:

1)
w0 = [ wme= [ vram-Te,
@)
(D*W (n), (6,0)) = / ((52W) 6) v = / V2 (Tn) e (T6® T0),
T2 T2
3)

<DkW (77)7(¢17¢27---7¢k—17¢k)> = /T2 ((551/\7) (¢17¢27---7¢k—1))¢k

:/Tzka(jﬁ)'(jqbl®j¢2®“‘®j¢k—1®j¢k)-

Remark B.2. We record here formulae for partial derivatives of the first and second variation. For «, 3
multi-indices such that || = |5] = 1, we have

(W) =) a5 ) sy (.0%) + 5 (740
We now record a lemma that comes in handy when computing second variations.

Lemma B.3 (Computing the second variation). For any n,¢ : T? — R sufficiently regular,
by (W (n)) = (52W) 6.
Proof. For any ¢ € Cg° (']I‘2), we compute

[ B @W @) v =3, [ W) =8, (DWm).0) = 6,81 (1)

= (W) = [ (@EW) o).
O

We now record a computation telling us how the quadratic approximation to the surface energy behaves
when differentiated in time, which comes in handy when estimating the commutators.

Proposition B.4. For any n,( : T2 = R sufficiently reqular,
d
(200 = 0O +(PW ). (¢.a0) = €5©)+ [ (W) <)o

Proof. This result is nothing more than the product rule transcribed into our notation. This is apparent
when rewriting the formula above as:

5 (5 Lvrone@eego) =5 [a(v @) e@ce g0 [ iane@ce 0.

0
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B.2. Harmonic extension. In this section we record the standard definition and estimates of the har-
monic extension of a function from T? to T? x (—00,0). Although the extension is defined in this large set,
we will typically only need in on T? x (—b,0).

Definition B.5 (Harmonic extension). We define the following.
(1) For any f € L'(T?), define ext f : T2 x (—00,0) — R by, for every z € T? x (—oc,0),
(ext f) (x) == Z (f (l;:) 62“‘];'9”3) e2WiE'f,
kez?
where * denotes the Fourier transform and where recall that z = (z, x3).
(2) For any f :[0,T) x T? — R, define ext f : [0,T) x T? x (—00,0) — R by (ext f)(¢,-) := ext (f(t,")).

Remark B.6. Recall that ext f as defined above is called the harmonic extension of f because it solves
—Aextf=0 in T? x (=b,0),
ext f=f on {z3=0}.
Next we record some identities related to the harmonic extension.

Lemma B.7 (Identities for the derivatives of the harmonic extension). For any f : T? — R sufficiently
reqular,
Ozext f = extvV—Af and Vextf=extVf,
where (\/—Af)A (k) :=2x|k| for all k € Z2.
Proof. These results follow directly from short computations on the Fourier side. O

Next we record some useful estimates, starting with L? ones.

Lemma B.8 (L? bound on the harmonic extension). For any f : T? — R sufficiently reqular,

1
llext £l 2 < ﬁllfllgﬂ/z(m
where Q = T2 x (=b,0).

Proof. To obtain this inequality we proceed as follows: employ Parseval’s identity on the horizontal slices,
then apply Tonelli’s theorem so that we may integrate exactly along the vertical direction, and finally note
that 1 — 470l < 1. O

The L? bounds coupled with the identities for the derivatives of the harmonic extension lead to H*
bounds.

Corollary B.9 (H*® bounds on the harmonic extension). Recall that Q = T2 x (—b,0). For any s > 0,
there exists Cs > 0 such that for any f € H5~1/2 (']I‘Q),

llext fll sy S NSl zs—1/2(12)

Proof. This result follows from Lemmas B.7 and B.8 when s is an integer and a standard interpolation
argument otherwise. O

B.3. Commutators with linear operators with multilinear dependence on their parameters.
In this section we record how to compute commutators between partial derivatives and linear operators
with multilinear dependence on their parameters.

Proposition B.10. Suppose that L is a linear differential operator acting on functions n : [0,T) x T? — R

that can be written as L = L (w1, ...,m) for some parameters m1,. .., : [0,T) x T2 — R, where L is
multilinear. Then, for any multi-index o = (a, @) € N® such that 0 = 9{°02, we have
0% L] = Z L(dM7y,...,0%m) 0 0.
B"'Z?:l Yi=Q

B<a
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Proof. For any 1 : T?> — R, we compute directly, using the multilinearity of Lin (%) below:

0, Ll =0°(L(m,..om)n) — L@ 2 (S L@ m....,0%m) 0% | - L(0%)
ﬁ‘i'Zf:in:a

= Z L(0M7y,..., 0% ) 00" |
B+Z?:1 V=&

Since 8 # « above is equivalent to § < « in this context (since necessarily S < «), we obtain the result
desired. O

B.4. General recipe for controlling interactions with Sobolev norms. We record here a general
recipe for controlling interactions with Sobolev norms by combining the Holder inequality and appropriate
Sobolev embeddings.

Proposition B.11. Let n,k € N and let s1,...,s, = 0 be such that either

k k
(i) ;min <Si, g) >n (g - 1> or (ii) ;min (si, g) >n (g - 1> and s; # g for all i

holds. Then there exists C > 0 such that for every f; € H% (T"),..., fr € H® (T"),

‘/Enfl---fk

B.5. Product estimates in Sobolev spaces. In this section we record for which regularity indices s, ¢, u
it holds that H* - H' — H". Using Fourier analysis, these results boil down to:

< Cllfills rmy - - [ Fellgron (o) -

(1) The following pointwise bound on the Fourier side:
O 1(F9)* 1 S O°IF1 1l + 11 ()14
for f, g : T" — R, which follows from the elementary observation that (k)2 < (k— 1) + (1)? for all
k,leZ".

(2) Young’s inequality for convolutions.
(3) Using Holder’s inequality on the Fourier side to show that

l[o¥;

for the appropriate values s, p and a.

iz Sl prsa(rny

Proposition B.12 (H* is a Banach algebra when s > s,). Let D = T?, Q and correspondingly let s, = 1, %
If s > s, then
H?*(D)-H®(D)— H® (D)

i.e. for every s > s, there exists C > 0 such that for every f,g € H® (D), the product fg belongs to H® (D)
and satisfies the estimate

||f9||Hs(D) < C'||f||Hs(1:))||9||Hs(D)-

Proposition B.13 (H*T® is a continuous multiplier on H*® when o > s,). Let D = T2, Q and correspond-
ingly let s, =1, % For every s 2 0, if @ > S, then

H*t* (D) - H*(D) < H* (D)

i.e. for every such s and « there exists C > 0 such that for every f € HT® (D) and g € H® (D), the
product fg belongs to H® (D) and satisfies the estimate

1591 57+(y < Cl A grese 1921
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Proposition B.14 (Borrowing regularity from both factors). Let D = T2 Q and correspondingly let
Sy = 1,%. For every s > 0 and o, 5 > 0, if s+ (a+ B) > s, then

H**t® (D). H**? (D) — H* (D)
i.e. for every such s, o, and B there exists C > 0 such that for every f € H*7* (D) and g € HP (D),
the product fg belongs to H® (D) and satisfies the estimate
15900y < Nl azes0 0yl 200

B.6. Post-composition estimates in Sobolev spaces. We record here conditions on s for H® to be
closed under post-composition by a sufficiently smooth function (also known as a Nemytskii operator, or
as a superposition operator).

These post-composition estimates boils down to estimates of the multilinear terms involving derivatives of
various orders which appear in the Faa di Bruno formula (i.e. the chain rule for higher-order derivatives).
The key observation is that these terms can be written as derivatives of polynomials. Coupling this
observation with the fact that H® is an algebra for sufficiently large s (c.f. Proposition B.12) thus yields
the post-composition estimates.

Proposition B.15. Let D = T?, Q and correspondingly let s, = 1, % Let k € N and a € [0,1). If k > s,
then, for every g € H* ™ (D;R) and for every F € Ci>! (R;R), F o g € H*** (D;R) with

loc
k+[a
1 0 gllprva(py SE ©gll2p) + ||F||ck,1<m> <||9||Hk+a(D) + ||9||H2LJ(D)>

k+[a]
5 ||F||L°O(B(0:H9||oo)) + ||F||Ck'1(3(0,\|g||oo)) <||g||Hk+a(D) + ||g||H’“+O‘(D))

where B (R) = (=R, R) and [x] denotes the smallest integer greater than or equal to x.

B.7. Elliptic estimates for the Stokes problem. In this section we record estimates for the Stokes
problem. We begin with the case of Dirichlet conditions.

Proposition B.16 (Estimates for the Stokes problem with Dirichlet boundary condition). Let s > 0, let
feH(Q), ge HY(Q), and h € H*T3/2(09Q) satisfy Jof = [oqh- v, and let (u,p) solve

—Au+Vp=f inQ,
V-u=g in Q, and
u=nh on 0.

Then
Nl govaqy T 1IVPl sy S N gs ) 19l gsr1 @) + Bl gotso0)-
Next we consider the Stokes problem with different boundary conditions.

Proposition B.17 (Estimates for the Stokes problem with mixed Dirichlet-Neumann boundary condition).
Let s >0, let f € H*(Q), g € H*t(Q), hy € H*T3/2(X), and hy € HTY/2 (%), and let (u,p) solve

—Au+Vp=f inQ,

V-u=g in €,

u-e3 = hy on X,

(Du - e3)y,, = ha on X, and
ku:O on Xp

where Vigy = (I —e3 ® e3) v, i.e. Uiy is the tangential part of v. Then

ull g2y + VPl s ) S s ) + 19l gsrr) + Bl grotsrz sy + 1Bl stz
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B.8. Dynamic boundary conditions. We now turn our attention to estimates related to the dynamic
boundary condition (2.2¢). We begin with a definition.

Definition B.18. Let L be a linear differential operator acting on functions  : T — R and let k € N. We
say that L is a strictly elliptic k-th order differential operator on functions of average zero if there exists
C > 0 such that L > C|-|*.

Next we record elliptic estimates for such operators.

Proposition B.19. Let L be a strictly elliptic k-th order differential operator on the n-torus. Then there
exists C > 0 such that for every s € R and every f € H* (T™), if n solves Ln = f on T™, then

[l e zmy < CIF 7o omy

Proof. This result follows immediately from the assumption on L of strict ellipticity over functions of
average zero:

.12 1
2(s=k) T ~ _ 2
1P 0La]|, o0 = Gl ey

1
2 _ 1285 -
ey = |50 o < 2]

O

A byproduct of Proposition B.19 is the following estimate, tailored to the dynamic boundary condition.

Corollary B.20 (Estimates for the dynamic boundary condition). Let g > 0 and f : R? x R?*2 — R,
write f = f(w,M) for (w,M) € R? x R?*2, and suppose that (2.3) holds. Then for every s > 0 there
exists C' > 0 such that for every f € H® (']I‘Q), if n satisfies fTQ n = 0 and solves (581/\/ + g) n=f on T2,
then

] grvaqpny < éHfHHS(T”)‘

Proof. The assumption (2.3) tells us precisely that 5§W + g is a strictly elliptic fourth-order operator over
functions of average zero. Proposition B.19 thus yields the desired result, since on Z™\ {0}, |-|* =< (-)*, and
hence for functions of average zero ||-|| . (Tm) =< |11 s - O

Next we consider Poincaré-type inequalities.

Proposition B.21 (Poincaré-type inequalities). The following hold.
(1) There exists C¥' > 0 such that for every ¢ € H' (Q),

161l g1 () < CF (

v @ll 2y + 1199l 2(cys ) (B.1)

(2) For every s > 0, there exists CI > 0 such that for every n € H*t1(T") satisfying Jpnm =0 we
have that

1l g < C 1V e (B.2)

Korn’s inequality, which we record now, is a sort of Poincaré-type inequality for the symmetrized gradi-
ent. See Lemma 2.7 in | | for a proof.

Proposition B.22 (Korn inequality). There exist Cc > 0 such that for every ¢ € H* (Q), if ¢ = 0 on
Yy, then

H‘ZﬁHHl(Q) < CKHD¢HL2(Q)-
B.9. Linear algebra. In this section we record some simple facts from linear algebra.

Lemma B.23 (Determinant of a rank 1 perturbation of the identity). Let a,b € R™ and let M = [+ a®b.

Then det M = 1+ a -b. Moreover, if a-b # 1 then M is invertible and M~' = I — 11%%'
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B.10. Taylor’s theorem. We record Taylor’s theorem here in order to fix notation.

Proposition B.24 (Taylor’s theorem with integral remainder). For any f € C*+1 (]Rd;]R) and any zg €
R,

f="Pelf, 2] + 71 [f z0] @ (- — 20)°* Y = Py [f, 20] + Ri [f, 0],
where, for any z € RY,

k
Pilf, 20l () = D2 VU (zo) o (= = 20),
=0
Ri[f 0] = 1 [f, 0] ® (- — 20)®* ™), and
[fs20] (2) = #/1(1—t)kvk+lf((1—t) +tz)dt
Tk [Jy20] (%) = (/<;+1)! A 20 z

Example B.25. For example, when &k = 2 we have

1
f(z):f(0)+Vf(0)-z+%V2f(O)-(z®z)+é (/0 (1—t)2V3f(tz)dt> c(:0:37).

P2[£,0](2) Ra2[f,0](2)
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